COUNTY OF LOS ANGELES
TREASURER AND TAX COLLECTOR

500 WEST TEMPLE STREET
462 KENNETH HAHN HALL OF ADMINISTRATION
LOS ANGELES, CALIFORNIA 90012

MARK J. SALADINO TELEPHONE
TREASURER AND TAX COLLECTOR (213) 974-2139
February 27, 2009 TELECOPIER
(213) 626-1701

TO: Supervisor Don Knabe, Chairman

Supervisor Gloria Molina
Supervisor Mark Ridley-Thomas
Supervisor Zev Yaroslavsky
Supervisor Michael D. Antonovich

FROM: Mark J. Saladino
Treasurer and Tax Collect@(\

SUBJECT. REPORT OF INVESTMENTS FOR THE MONTH OF
JANUARY 2009

The attached Report of Investments for the month of January 2009 is herewith
submitted to the members of the Board of Supervisors pursuant to the California
Government Code and the Treasurer and Tax Collector’s Investment Policy.

All investments made during the month of January 2009 were made in accordance
with California Government Code and conform to the Treasurer and Tax Collector's
Investment Policy.

MJS:JK:
EBG:rkw

Attachment

c: Chief Executive Officer
Executive Officer, Board of Supervisors
County Counsel
Auditor-Controller



TREASURER AND TAX COLLECTOR
REPORT OF INVESTMENTS FOR JANUARY 2008

Detatled information regarding the pocled and specific portfclios, related eamings, and
data reguired 1o be disclosed pursuant 1o sigtule is shown in the following report

attachments.

GENERAL PORTFOLIO SCHEDULES

A - Portiolic Profites

A1~ Credit Quality Distribution and Concentration of Credi Rigk

B - Pooled Surplus Earnings Repuord

C - Bummary Report of Treasurer's Depasitory Accounts

0 - Treasurers Activity and Cash Availability for the Next Sie-Month Period

B - Tresasurer's Investment Strategy

ATTACHMENTS

L Definitions of Securities
Detaited descriptions of the major security types invested in by the
Treasury

. Comphance Report
Detail report of transactions, if any, which deviate from the
Treasurer's investment policy

B Performance Feport
Dafly portiolio investment balances, and monthly averages

. Earmnings on lrnvestmenis {Accrual Basig: Char

Graphic presentation of net earming rates on pool invastments
Net income for Month

Accrual basis nel incoms for month, gross revenue less
expenditures



TREASURER AND TAX COLLECTOR
REPORT OF INVESTMENTS FOR JANUARY 2009

ATTACHMENTS

Wi

Vi

X

X4

XH.

XV

Mon-Trading Portfolio Participant Composition
FPercentage breakdown by participant in the Non-Trading Portfolio
Composition of P8I Portfolio by Type Chart

Graphic presentation of the percentage composition of the pooled
portfolio by major security fype

investment Transaction Journal

Listing of securities purchased, sold and transferrad between
portfolios during the month

Comparison of nvestment Cost to Market Value

Summary comparison of investment amortized cost i market value
by security type

Treasurer Posttion Compared {o Markst Valug Report

irvendory listing of portfclic securities showing amortized cost and
market value for each investment

Trustee and Managed Funds
Listing of funds and accounts managsd by oulsitde trustess
Schadule of Floating Rate Sacurities

Inventory listing of portfolio securities whers the siated interest rale
changes betwesn the purchass date and the maiunity date

Schadule of Bond Anticipation Notes

invantory isting of Bond Anticipation NMotes held by the Podled
Surplus vastment portiolio and thelr current interest raies

Inventory Report - Totals Section Security Type Grouping

Surmmary of weighted-average time 10 matinity by security type



TREASURER AND TAX COLLECTOR
REPORT OF [INVESTMENTS FOR JANUARY 2008

ATTACHMENTS

X, nwentory Report - Totals Section Maturity Range Grouping

Summary of the amortized cost valus of securities maturing within
selected time frames

2V Composition of PSI Portfolio by Maturity Chart

Graphic prasentation of the parcentage composition of the pooled
porticlio by selected maturity ranges

XVH. Pooled Money investment Board Letier ~ Tregsurer State of Calffornia

Summary of State Treasurer’s Loca! Agenoy investment Fund
(LAIF)



POGLED SURPLUS AND SPECIFIC PURFOSE INVESTMENTS
A8 OF JANUARY 31, 2009

SCHEDULE A
Pooted Specific
Surplus Purpose
PORTFOLIC PROFILE Invastments investments
Inverdory Balance at 01/31/08
At Oost $ 20,052.628,513 § 454463035
At Market $ 20,132,004,435 $ 457,078,060
Repurchase Agreements 3 - % -
Revarse Repurchase Agreements % ~ % -

Composition by Security Typs:

Certificates of Deposit

United States Government
and Agency Obligations

Bankers Acceplances

Cormmercial Papsr

Muricipal Obligations

Carporate and Deposit Motes

Repurchase Agreemsnis

Asset-Backed

Other

1-60 davs
61 days-1 vear
Qvear 1 year

Weighted Average Days 1o Maturily

19.27%

41.85%
0.00%
35.11%
8.15%
3.82%
4.00%
0.00%
3.00%

BA.&7%
5.23%

40.90%

480

2.20%

31.58%
$.00%
8.00%
1.17%
0.56%
{.00%
0.00%

£4.45%

4.40%
44 43%

ma 4y
544 7%



POOLED SURPLUS AND SPECIFIC PURPOSE INVESTMENTS

AS OF JANUARY 31, 2008

SCHEDULE A1

The following ie & summary of the credit qualily distribution and concentration of cradit
ek by investment type as a percentage of each portiolio’s cost st January 31, 2008

g8t

Cormmercial Papsr

Corporate and Deposit Notes
Los Angeles Qounty Securities
Megotiable Cenificates of Deposit
U.8. Agency Decurities

Others

SP

Local Agency Investment Fund
Comnsrcial Paper
Corporate and Deposit Motes
dMordgags Trust Deads
Los Angeles County Securities
Megatiahle Certificates of Depostt
Guarantesd investment Contracts
.8, Agency Securifies
LLE. Treasury Securities:

U.8. Treasury Notes

4.8, Treasury Bonds

S&ER Moody's Y% of Portiolic
At #-1 35.41%
At -1 3862%
Al AZ 1.15%
-1 Pt 18.27%
BAA Aaa 44 .88%
3.00%
_A00.00%
Mot rated Mot rated 14.86%
{.00%
At P 3.58%
Al Aa3 $.18%
Ah- Aa3 1.17%
At -3 2%
ALK Aal 45.65%
HAK Han 22.57%
ABA Aap 8.89%
ARS daa 2.82%

100.00%



POOLED SURPLUS EARNINGS REPORT
JANUARY 31, 2008

SCHEDULE B

investment Balance D1/31/08
Market Value gt D1/31/08
Average Daily Balance
Gaing and Losses:

For the Month
For the Past 12 Monihs

Urnraealized Caing and Losses on Transfers
hetween Porticlio for the Month

Earnings for the Month
Earmnings for the Past 12 Months

Earnings Rate for the Monih

TREASURER POOLED SURPLUS
INVESTMENT PORTFOLIQ

§ 20,052,628,513
$ 20,132.004,435

$ 20,259,967 969

188,560
TOG,123

&€ R

&%
v

5 35,780,838
$ 679327344

2.15%,



SUMMARY REPORT OF TREASURER'S DEPOSITORY ACCOUNTS

AS OF JANUARY 31, 2008

SCHEDIRE C

Bank Name

Bank of America - Congentration
Bank of the West - Concentration
Citi Bank - Concentration

Union Bank- Concentration
Wells Fargo - Concentration

Tolal Ledger Balance for all Banks

Balance
$ B,902 577.09
$ 21247065
3 .
$ 2,524 14010
k) 4,435 707 83
3 89,874 535 67




TREASURER'S ACTIVITY FOR JANUARY 2004
AND CASH AVAILABILITY
FOR THE NEXT SIX-MONTH PERIOD

SCHEDRQULE D

Government Code Section 53046 (b {3), sffective on January 1, 1996, requires the
Treasurer and Tax Collector (o indude a siatement in the investment report, dencling
the ability of the Pooled Surplus frwvestment Fund o meel #s disbursament
raeguiremsnis for the nexd six months.

The Los Angsles County Pooled Surplus lnvestment Fund consists of fumds in Hs
treasury daposiied by various entities required 10 do 30 by siatule, as well as those
antities voluntarily depositing monies in accordance with Government Code Section
53684,

The Treasurer and Tax Collectur s required {o disburse monies placed in the treasury
as diracted by the Auditcr-Cantroller, except for the making of legal investments, to the
extent funds are transferred W one or more clearing funds In accordance with
Govemment Code Section 29808,

The Treasurer and Tax Collector, in his projection of cash availability to disburse funds
as directed by the Auditor-Controfler, is relying exclusively on historical Pooled Surplus
investment Fund deposits and disbursements and future cash flow mrojections provided
by the depositing entities. No representation is made as o an individual depositor's
ablity 1o meeat thelr anticipated expenditures with anticipated revenues.

Summary of Activity for Januapy 2008

Total Daposits 5 3.444.701,738.21
Total Disbursements $ 4,828,837 848 580

Discretionary Funds Liguidity Withdrawal Ratio
As of January 31, 2008 1.80

Six-Month Cash Availability Pralection:

investment Cumuiative
fonth Maturities Deposits Dishursements Avaitable Cash
Fedrusry S 6,251.99900000 5 5080 VICONOGD S IBRZEQOODMOG § 745010900000
Miarch 4 :; 502852.000.00 3 3,533340,000.00 0 ZUALICLUMO0 § 1150510200000
At 4 I0,000,000.00 % 70 5 400,E00.00  § 480550000080 $  14,815,002,000.00
Mgy 5 . 30 257390080000 ¢ 483580000080 % 1173230200000
jonr 5 180,000,000.00 3 z 4& f»o{J DEOEG 450020000000 % S.672.002.000.00
Suly 4 <% A5TEVUDOCOL0 S 534LV0GODG.CO S T312,002.00000



TREASURER'S INVESTMENT STRATEGY

SCHEDULE E

Twe portfolios are mainiained by the Los Angedes County Treasurer.

The Pooled Sumplus Investiment (PEH Portfolic 8 used o acoount for all pooied
investments. The PSI strategy is fo maintain principal and to provide sufficient cash o
mest expendiure needs. The cash flow needs of our pool members are monitored daily
to enswre that sufficient liquidity is maintained © mest the needs of pardicipants. A
review of the PSI Porifodic’s cash flow projections at the preparation dale of this report
indicates that longer average days to malurity may be prudent. As vields hwrease in
the wao to three year malurily range, the averags days o maturity will be prudently
increased to the target of 1.5 years,

The Specific Purpnse investment Portfolio (SPD is ussd o aoocount for spectic
investments requested by various entities o provids for specific needs not avallable i
monigs are placed in a pool. The individual investment strategies are tamgeted for the
needs of the requesting entity.

inchuded in the Los Angales County General Fund's 8P ars approximately $0.82 million
iy trust deeds relgled o the settlement of Flving Triangle and Abslone Cove landslide
Htigation, In 1588 and 1887, the Board of Bupervisors approved the disbursement of
funde for trust deed mortgages as part of the seltlements of the Flying Triangle and the
Abalone Cove landslide litigation. Such disbursesments are authorized under
Government Code Section 23004, The trust deeds held by the Ganeral Fund are fully
sscured and have fixed interast rates of sither 4.50% or 5.50%.

Expected cash flow projections for the next twelve months continue o indicats that
sufficient cash is available for padicipants’ estimated needs. We will continue our basie
invastment philosophy 1o buy and hold fo 3 designated maturity, high quality fixed
income investmsnis,



ATTACHMENT |

TREASURER AND TAX COLLECTOR
REPORT OF INVESTMENTS
DEFINITIONS OF SECURITIES

AGENCIES - Securities (debentures and notes) issued by Federal agencies, such as
Federal Home Loan Banks {(FHLB), and Federal Farm Credit Banks (FFCBY. Agency
Becurities are issued on both a discount and coupon basis and have a vansly of
maturity periods. A few are backed by the full faith and credit of the United States
Sovernment, some are guaranieed by the Treasury or suppored by the issuing
agency's right to borrow from the Treasury, and some Iack any formal governmental
backing. Government Nationgt Mortgage Association {GNMA) and Federal Home Loan
Mortgage Corp. {FHLMOC) securities are mortgage-backed.

ASBET BACKED BECURITIES — Corporals noles securad by an ientifialde pont of
assets such as loans, leases, and instaliment contracts or trade recelvables. The
interest rate iz fixed and paid either on a monthly or semi-gnnust basis. In sume cases
a portion of the wincipal is also paid monthily.

BANKEREB ACCEPTANCES — Negolizble tme drafts drawn on foreign or domestic
banks o finance the exporl, import, shipment, and storage of goods., The drafls are
sold at a discount and redesmed by the accepting bank at matunity for full face value.
Maturities range from one {0 270 days.

COLEATERALIZER CERTIFICATES OF DEPOBIT -~ Non-negoliable instruments
svidencing a time deposit made with a bank at a fixed rate of inderest for a fixed period,
ssoursd by collateral such as United States Government sgourities or muwigages.

COMMERCIAL PAPER — Promissory notes with a maturity of one o 270 days lssued in
the open market by various economic entities 1o finance certain short-lerm credit needs,
Motes are lssued on a discount or intersst-bearing basis.

CORPORATE NOTES —~ Unsecured, registered debl securilies issuad by corporations
operating within the United States sl fiked or variable rates of interast for a fixed pariod.
intsrest for fioating rale corporate notes is payable perindically at a rate which is
adiusted monthly according o 3 predetemmined formula. Fixed rale corporate noles pay
irterast semi-annually.

GOVERNMENTS -~ Negotiable United Sistes Treasury securities such as Treasury bills,
notes and bonds, Treasury bills are issued on a discount basis in 3-month, S-month,
and S2-week maturities. Treasury notes and bonds are coupon issues, with one o ien
year and ten to thirty vear maturities, respactively. Treasury seourities are guarantesd
as o principal and interast by the United Siates Government



Definttions of Securities
FPage 2

INTEREST RATE SWAR AGREEMENT ~ Contractual agresment in which two parties
agres 1o axchangs inderest payment streams for o specific term. There is no exchange
of principal, but a "notional amount” is sstablished o serve as the basis for caleulating
the interest paymeant.

MUNIGCIPALS -~ Debt securities issued by siale and local governments and thewr
agenclas, usually in the form of bonds, notes and certificates of participation.  These
securiies may be short or long-term, and normally coupon issues are secured in some
mannsy by the borrower,

NEGOTIABLE CERTIFICATES QF DEPOSHT ~ Negotiable instruments svidencing a
thme deposit made with a commercial bank or thrift institution at a fixed rale of interest
for a fixed period. Term certificates of deposits {COs) are ssusd with maturities in
gxcess of one year, and normally pay interast semibannually. Eurodoliar CDs are doliar-
denomingted CDs issued by foreign {mainly London) branches of mair American and
foreign commercial banks, Yankee CDs are dollar-denominated CDs issued by foreign
commercial banks domiciled in the United States.

PROMIBSORY NOTE ~ An unsecured prognise 10 pay batween byvo entiies. Noles arg
on & discount or interest- bearing basis.

REVERSE REPURCHASE AGREEMENTS - A reverse repurchase sgreement consisis
of two simultaneous fransactions. One is the sale of securities by the County o a bank
or dealer. The other is the commitment by the County fo repurchase the securities st
the same price at a3 mutually agreed upon date. The County invests the ¢ash proceeds
of the “sale” in other secwrities. The term of the reverse repurchase agresments may
not exceed one year. The sscurities "sold” are typically treasury issues.

REPURCHASE AGREEMENTS -~ A repurchase agresment consisis of bvo
simultanecus fransactions. One is the purchase of securities by the County from a bank
or dealer. The other is the cormmitment by the County 10 self the securnities back at an
agreed upon date and price.  The tarm of the replrchase agresments may not exceed
thirty davs. The sscurities “"purchased” are typically treasury issues.




ATTACHMENT #

TREASURER AND TAX COLLECTOR
REPORT OF INVESTMENT TRANSACTIONS FOR JANUARY 2008
COMPLIANCE REPORT

Portfolio Securities Not in Accordance with Treasurer Policy
Foar the Month of January 2008

MNo exceptions noted,



LOS ANGELES GOUNTY TREARURER
PERFORMANCE REFORTY

PORTFOLIQ COBT
THROUGH 34/33/08
ATTACGHMENT it
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13
1¢
28
21
23
24
26
27
28
31

AVEG

O SURPLUS INVESTMENTS

TOTAL CQ8T

SPECGIFIC PURPOAE INVESTMENTS

21,218, 883,358.27
23808.378,294 .48
20.508.3794.244 42
20,805,379, 344.42
20,682 320,072.72
2074082304772
20,840,673, 507 .85
20 836 446, 192,18
21583,858,484 13
F0,583,630,48413
20,832,636,484.13
20.452,324,871.32
20,533, 70R.807 8¢
20,518.986,701.92
20.418,788.815.19
20,300,045, 705.80
20,310,045, 798,60
20,280,045, 795,60
20,260,035 735.60
19,358,800,848.13
19,444 860,544,710
19.528,454,842 .82
19 408 574 188.682
1418578, 188 8%
19,418,578,186.62
19,420,843, 715.82
15,538,582 454.2%
20,400,548,806. 9
20.358.207 585 45
20,053, 270.519.85
3.052,528,812.53

0,248,987 BHB.G2

TOTAL COST

458,349,177.98
458,345,968 18
453 S45.555.19
458,345 558,18
458,345,240 48
52,396,240 48
458,345, 340.48
458,345,447 65
458,345,317 85
448,345.317.85
438,343,317 55
451541687 85
351,541 58785
455,312,544.50
A58, 754,615.47
455,724,81%.41
458,734, 513.41
56,754 ,613.4
557

454,437 357 .85
454 437 357 85
454 437,357.55
444,437 357 .55
454,437 357.85
454 437 557 85
454 437 357 85
454,437 357.85
454 437,357 8%

458.876,862.38
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LOS ANGELES COUNTY TREASURER
EARMINGS RATE ON INVESTMENTS
FISCAL YEAR 2008-09

ATTACHMENT IV
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L8 ANGELES COUNTY TREARURER

MET INCOME FOR THE MONTH-ENDED D1/31/08 (ACCRUAL BASIES)

ATTACHMENT ¥

REVeries:

interest Eamings

Gains {Losses) on Salss of NonTrading
Securilies.

Gains {Losses) on Sales of Trading
Securies,

AaoriizationsAncretion

Pror Avonsal Adjustment

Toid Bevenuss

Expensas:

interast Expense
“Irvaatment Management Fen

MET INCOME

*Eshraanind and ater adjusted.

HzE3)
TRADING/NON-TRADING

$35,74D,93¢

SPECIFIG
PURPQOSE
INVESTMENT

$16.004

$1,828,570




Los Amgetes Coundy Treasurer
Mon-Trading Composition

As of January 31, 2008
Sytachment Vi

NON-TRADING PORTFOUC PARTICIFATION COMPUSITION

MO
Entily Csmretiongry Qigeretionary
Consofidated School Districts 48.84%
Los Angueles Sounty and Related Entities 38.83%
Consolidated Sanitation Districrs 5.80%
Medropolitan Transportation Authority 1.37%
Miscelianeous Agencies Fooled Invesiments 1.658%
South Coast Alr Qusdity Management District 1.86%
WMincelianeouy , 0.02%

Total 89.27% 10.73%



LOS ANGELES COUNTY TREASURER
COMPOSITION OF PSI PORTFOLIO BY SECURITY TYPE
AS OF JANUARY 2009
ATTACHMENT Vil

I Thousands

Magrtisble £0° < 13.27% [ negotiaie Cos 5 5265093
; B8 o & Decosit Notes 796 190

o Borp & Dop Rotes « 2.68% e DD & Brosit Motes £, 180

Kunicipai ~1,358%

E 1 uricipa! 20,000

Agenties - $1.8%% |

Convneia Pagsr 7,040,408

Repurchase Agrasnient

. Copnerscial Faper « j i

35 11% Agaricing B.3%1.860

Govamman

P

ot $ 20,082,628

frvvastnent Qompoasition is in Compliance With The Los Aageles Couniy Traasures's Investment Policy.



Las Sngeles County Treasurer

rveestment Travsactions lournad

Puretnse Detall Report

Groum Pooled Surplus investments

For 1h Peciad Janeary 3, 2009 1o famueary 31, 2009
Attachment Vi

Ser Type Seitds Date Sec il

Arrosing Duzesiption
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Rdnt Date

Far Amount

Principat
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Page 1

Brokes

MTRD AN
HAP Totat

GLAIR/08 TORGY LACTAL BANS

WNTRD B0 79505 AKOF ARAERICA NA K MQTE
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Los Angelex County Yreasursr

inyeitmerd Teensactions Jouenal

Purchase Detail Repory

Sroup: Poaied Surplus Investimanis

For the Perdod January §, 3008 (o January 31, 2008

Artachruent Vil

Rascription

Agzpant S Type Sotile Date

Par Amguant

Principat

furch int

Bauk

Brofer

MYRE [
NIRD L
NTRD [y}
NTRD oRD
[REEXES] 7RO b3
KTIRD RO
NTRD peRY
NTRD LR
NTRE et

NTRE
NYRE
NYRD TP
NTED TP

G TRA09
RYSEY

neoe

GLAE0Y

Lo P

FTER SECURITIZATION QORP P
THREE PHLAKS FLOGDING L10 0P
BRYANY PARK FUNDGING LLE OF
BRYANY RARK FUNIHNG LLT CF
CRT FRNDING LLCCP
THREE PHLARS FUNDING LLC CF
BARTOR CAPFTAL LU CP
TR&GE CARCO WL CP
TYRES BRYANT PARY FUNDING AL CP

PR GRS/ TUA53 BRVANT PARY FUNDHR LIS CP
oED DI/AS/0G% 7UR54 CAPCRHLCP

IFD D1745/55 73855 CAMTALLLC ¥

IFD DLALE/E 755 REGENCY MARKETS NQ. 3 ILCCR
RO GLARAGS  FHEET? FALCON ASSETSEC CORP OF

CHEs GLAARAG 7H858  BRYAMT PARN FUNDING LLCO¥F
NYRD PO QL/15708  TOREY RRYANT PARK FUNISNG L1 O
NYRD Cho QL/18408 TORAG NG USFURDING LLC OF

NYRD Cen QEALELCE TOBEZE THUNDER BAY FUNDING LLC IR
MTRD P SS16408 F9RF1 BARTON CAPTSLLLO CP

NTRD CEQ SYSAG/NG TYRIZ BANTON CAPUAL O OP

WIRD PR OB/ 73873 FALTON ASSEY SEC LORR (P
WNTRD £FD QUG5 79874 rALION ASSEY B RECP

R QI/15/08 73875 UPITER SECURITIZATION CORP CF
R QI/IR/08  TRETH  REGENUY MARKEYS MO I UHLCLP
CPs QIG5 TRRTT NG LS FURTENG 18
THINDER BAY FURNDIN

i TRD D1/16/08 78878
MYRE PO 31718708 79879

NTRD CED
NTHD CED
WERD CED Q1308
WAL [ 2] Q1/23/0%
WAL CER QU208 UGS CRUFUNSIIG LLC 0P

NTREG P 01/21403  73EG6 NG U5 FUNIENG LI P

NTRE cPL Q23708 75867 RESENCY MARKETS MO L U0LP
NTRE CPE GL/23/08  785%E  CRCFUNDING LLC TP

1730708

R/t

T8RN
FORED REGENLY MARKETS RO LU0
FERS0 VARIARLE FUNDING CAP QO UL
vt CAURUREING LLCOP

Do oo

o]
RN YD A
> %
feny
=

RS RIS SR I o= I 4
- (X
&

W
el
2
=

AFGOG

<5 0 5

(380G
G.27040G
327000
03300400

(1.39000
0.30500
03.26500
027600
834060
Q284060
230000
03,3900
L3008}
£4,300(8
{13000
3.45060
Q.872G0
0.31K350
(35060
OA04550
[ERS 6]
D2GOL0
140000
£ AG000
{56000
£.8%000
QAN

fat Date

(:‘ & g ,“ Cr(:‘

37030058
SAIRG IS
ORIA38095
Q34024005
02827408
02427/03
03/02/08
03402/03
OB/OB/0B

Q27708
Q30508
2/A08

SE4{09
D25230%

G000
G3/05/08

TRV ¥

02{38/U8
OGRS
D27
D2/13/48
03/04/05
03/02/0%
037 1%/08
82711708
Q2706708

SB000055.00
23, 000,036.00
30,000,000.00
B GO0M0.00
R0.L008,000L00
50,500,000
33,003,000.00
35,0083, CODD
12,358,500.00
17.5L000.00
SG.0080 (00,00
S5, 000, 500.00
15,Q00,003.00
55,000, 5(0L.80
50,00, 00 BG
S 40G0,000,C6
SGOU0GA00,30
5G,000,000.00
%G,000,04C0.00
%G, 0040,0C0.00
43 0850 BE0.00
50,000,000.008
5500005000
563,00¢,000 Q¢
58,000,800 48
58,006,000 .00

LR 00000
25,000,000.00
S0, 0085, 60C.00
2%,000,006.00
5, 000,0606.00
25U00.060.00
J03, GO0, 000,00
20,G00,800.00
50,500,000 860
20,0880,000.00
{33,000 1
SO.LG 00000
44 K577 GO0 .00
SG,000 S3.00

43,989,236.31
28,991,380.28
28480,625.00
R, 5380,000.00
49,383,416.57
G,3%9,583.3
24,958, 470,53
24,951, 750,51
12353, 95186
37586, 255.1%

284,444 44

)
1o mE R O
8,288, 873.00

Lol

3,083, 875.00

e

o
G 58 R
3ohy b 9 Wk

x
&5

Vo

G

o
2R O WO
> R
o

LD D SR e

SN
]
AN

Tl Ly nd AN

D L

v o dw S I B B B B e
o

N

e

P 2 I
an
P
<

G
T
.

-
oo
~d

e
@ e
RTINS
DB &
T DY e b g M

i
-3

s

[

o

la
WA & D
b P

w
I

<
oo R
[~

9:
3,3
9,
1

44,996, 444,48
44,583, 25% .45

JRRR 4]
{.00
G400
G.00
.00
.80
3.8

3.00
04,00
006
.00
2.00
800
8.0
Q.00
3.0
.40
IR ¥ee
Q.00
QU0
Q.00
Q.00
.09
G.00
G.00
LR
3ARY

oy

SAXY

£MY
FNY
sy
Y
BNY
BRY
gy
ANy
MY
oY
HNY
BIY
BINY
BiY
BRY
BNY
BNY
MY
£MY
£NY
EHY
BNY
BNY
B’NY
BNY
BMY
BMY
BhY
Y
BNy
BNY
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BNY
gNY
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CHEM
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e
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Las Angeles County Troasurer

investment Transactions Joumal

Purshase Detall Report

Graups Pooiad Surplus invesiments

For thn Pediodd lanuary 1, 2008 to January 33, 200%

Attachgent Vi

DBascription

Aceoant  Sec Type Setde Dute  Secih

Fare Rate

at Date

Par Amgnd

Principad

Pureh i

Banh

Paged 2

WTREG SR
MNYRD CFD
NTRD CPD
MTRD CED D170
CED 23723709
CED 01723705
£F0 01/23/0%
P 01/23/09
¢G1/23/08
G1/23/03
G1/25708

TARGY CAFCQLLCOP

TRBE CAFIQLLC IR

7906 BARTOR CARITAL LLE P

FOVLT  CRC FUNDING L0 CF

PR REGENCY WIARKETS RO L LR
FUULY THRER PHLARS FURMNG LLC P
G916 THRER PHLARS FURGING LLC TP
FHRL7 CRUFUNDING UL CP

75918 PARK AVE RECERVABLES C O 8
78838 CARCO LLLCH

FBR2G BARTON CARTALILC O

/027 TLRIP FUNDING CORP P

FRA2E  SRCEUNDIRG UL P
VARIABLE FLINDING CAP
THREE FILLARS FU
TAPCIULCCP
SHEFHELD RECEIVARLES CORP OF

CRE 1725009
31E2G408

MYRD: This
MYRD Py
MYRD [y
[y
85

COLLEP
NG Ll P

(S 4¥ FEG3% REGENCY MARKETAR NG, I UOCP
CPi ¥ FEGAG BEGENCY MARKETA NG I UL P
PR Q1737703 3941 ORI FUNDING Ul ¢P
oPh G3/38/09  795X1 TULIP FUNDING CORP CP

; 09 7BRAZ TULW FUNDING QORPCP

cPi G348
MYRD e §
MIRD RO
NTREG ORE
NTRD sty
HTRE RO
HIREG 80

FUORY NG ANMERIDA INS HLDGS INC P

NG AMERITA NS HLDGS i CF

FAASE NG US FUNDINE LI CP

BRYANT PARK FUNDING UL CP

FYU5E  UAFCTUCCP

QL2B/0R V9958 CAFCO L TR

NTRD ot GiA23/08  7RYE0 PARK AVERE LES SO CP

NTAL P GiNB/0R JIBRL PARRK AVE RECIWASUES CQ UL CP

NTAL Pl Q338/08 79542 FALCOMN ASSET SEC CORP OF

MTRD P GI/38/08  78BAS TULIP FUNDING QORR CP

MYRD e OR/28/59 79864 THUNDER BAY SUNDIRG ULICP

MIRD Y DI/28/G8 T9NRS  CRC FUNIHNG LICIF

NTRD RY D128/ HIBC FINANTE CORP 7

NTRD RO DiF25/0n SUPITER SECURITIZATHIN CORP Cf

NTRD LR0 BRYANT PARK FUNDING LLC CP
IRETY NG AMERICA ING HLRGE INC CP

PRI B

<D
ok

N

£

x RS
e :
SIRARY: :

"

2al

0

k%

'~

D1/0%
NTRD 0PD DLfeeme
NTRD 0P QIF0/00 IURE  HSSU FINANCE CORP CP
NTRD ORI QLZG/08  TIBET HBBC FINANCE CORF OP

QAHIG
QARG
GAD0G0G
GLAT00
GE0008
3 20000
3 35000
.56000
GAB0600
ARG
BOG
i

Evirid

3

[os I on i B 4 B S B &)

LR 2083
Q82003
383008
£.440(4¢
LEO00N
0L.E0300
0.424C0
0.424¢0
04000
[ERSLEE

RARONG
£3,60000
1.44000
Q85000
458360
B.80000
0.25460
0.25300

/R NE
PRI
Q30608
Q3708708
Q278308
0227003
03713703
03/04/0%
02437/09
UZ/05/09
G3/08/0%

i)
TRl

o)
L o

IR
02428009
03/1%/03
v
U/ 2308
TG
B3/25/0¢
ax/1gae
02/19/09

543,000, {%313.00
548,600,000, 00
38, 50,000,400
B5, 08, 000L00
A0,500,000.00
JEEEREIRECIRE N
26.0183,C00.483
50,000, G000

S0.200.000.60
SO000.000.60

50,0060, 000,00
S0,000,Q00L00
G, 000,.800.00
G000 000.00

SEORGOG0.00
55,000,000.00
50,500,000 00
55,006,000 46
50,006,000.6C
S800G000.08
Z0,000,000.00
53,000, 106.00
25,000,0G6.00
A6, BO,60.00
27,124,000, 00
S0 000 .00
50,1416,008.50
50,044,000 00
SO,000 000 .00
50,000,600.00
3,008, 600.00
504,000,0010.00
161, GO0,00.00

45 $79,433,44
45, 990,800,060
23,731,486.11
44,372,575.00
29,355, 555.56
§31,635.8%
1537815278
49T 27
45,986,13 1.34
35,378,057 23
38,992,363.93
38 %68,355.15
48,575,594.54
43,951,338.33
43,07 o
49,057,3649.44
49,574,305.55
49,393 %498.89

4,455,454 88
A%,955,629.00
45,958,308 54
33,7456,044.44
49,539,000 D
49,538,500 00
49,530,250.00
49,575,593,
49,963,333.35
43,957,500.00
43.971,416.67
28,985,708 33
ADFT3, 040
37.059,807.53
48,352, 488.85
49,955,333 33
39, 90%,444.43
44,966,875 00
45 320,500 00
473 938, 8%%.9%
45 981,244.44
8,596,388 59

O.00
Q.00

RN
[ERES

GG¢
Q.06
4,80
1.06G
.43
Q.00
0.00
0.5
Q.08
0.00
008
O.00
300
e
000G
Qo
(.08
G.00
¢.00
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7.4
DK%
2,483
.41
.00
Q.60
3.00
.00
3.6
03,0585
Q.00
0.5
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Y
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BMY
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Y
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Los Angedes County Treasurer

vestmant Transactions surmea!

Farchese Dotsil Report

Group: PFooled Surplus investiments

For the Perind January 3, 2008 (o January 33, 3009
Artachment Vi

Page: 4

Account  Ser Type Setde Dote  Secil freseriphion Fyce Rate  Mat e Par Anuman Privicipal Fursh: int Bank Rrgdgey
NTRE P .;4.( {304 \,9 FOBRE IRG VS FURDING LIC P 381000 03727708 50,0081, G000 45,937 00000 O ENY INGF
MTRD foteh) LA3G/0G TUBRR THBER PILLARS PUNIANG L1C ¥ $E5000  03/18/08 25000, 500,00 24.I3TXO0G.0G 4.00  BMY UTE
MIRD [ V/3G/0% 79800 CITIGRQUP FUNDING INC P 0.XG000 02/18/08 13, 153,800.00 11,349,753 00 000 RNy CHEGM

CP0 Totat 4,705 005, 000,00 4,703 K80 801 46 0.00
PRI fpt DIO2/0T  TEIET TOVOTA MOTOR CREDIT CORP 2 GASGAN B/09/03 3,X35,088 .G 23,335 000K GO0 BNY
TRG Pt 03/05/0% TBITT TOYQVA MOTOR CREDIT CORP CP GHLNNG DE/1R/G0 { 35,000, VO 7,635 000.00 GG BWY
INTRD i CL/05/08  W7r¢ AMEXCREQIT COKRP OF G.30(83G »,5/ 6 /% 38 S0G,000.06 34,000, 000,00 {00 BNY
{ R OL/08/08% 78784 TOYQUA MOTOR CREMT CORF CP CADDRIG 9L/ kin% 14,453,880.06 14,453 40000 SAG BNY
oy QL0208 7R733 TONRTA MOTOR CREMET CURRP CP 3.4008Y} 01/.\25,'(?.’3 ,385%.000.00 9,183,00G.00 JUKE MY
CFy 3344 PoOHEVRON %JND NG CORMCP CABNOG 01730/0% EG,000, 300,08 2,000, 08 G40 BMY CHEMRON
: P 3140 ARAEX CRE LS00 83/30/09 3%,008,000.00 35,G0U 000 G000 Y ARIEX
MYRD Ch 2378 AMEX TREL [$381 .4\.-00 Gi/38/08 5C,000000.00 A3,000,000.00 G008 BV AREX
MNYRD <R u}uu&, ﬂf"v‘{lFY CREDH DiNG00 GI/38/08 :{J,{}Ou,uﬁx,.Ou B0000,000.00 G600 BRY AMEX
(] PROUDENTIAL PUNNG L1 OF 035000 C2/13/08 S01.000,000.00 B0, Q000G TG BRY BRUFEN
[ DUAORSOR FAS04 PRUDENTIAL FUNDING LLC R 033060 S2/13/09 A GOVQO%00 30,500, 50050 G000 BNY PRUFEN
8t S3/08/08  TIROR TOYOTA ‘AOTOK CREDIT CORF (P DRG0 032/312/0% 7.4%91,005.00 7.451,600.00 .06 BNY s
8 7ARI6 FPRUDENTIAL FUNDING LLC TP ORQOGO O2/23/05 S0, 00LG00.00 50,001, C00.00 Q06 ’MY PRUFIN
[ T8R17  PRUDENTIAL FORDING LLC TR DROOGH 02/23/0% 12,006,000 008 1200006000 0.6 BNy PRUFIN
+ 8] FORIE YOYOTA MOTOR QREMGIT CORP R 3RR000 O27/1R/0% 5,426, 000483 5.426,000.50 Q0% ENY TS
‘\!TF}E‘ o] 8RS AMEX CREDYT CORP P 3.20000  02718/0% 3933100000 38,300,000 .06 00 BNY ARAEN
MIRD [ 7UR2S AMEN CREDAY COARF CP RIBOUN 02713108 TG00 700000 QD0 BNY AREY
MURD o R30G5 79834 PRUGKENTIAL FUNIING LLL CF QSG0R0 QTS S 000,000.00 50, 40G 000 00 0400 BRY PRUFN
NYRD L] OiF13/08  7I835  TOYOTA ROTUR CREDTT CORP OF QaNUaG Q3713708 35.028,0081.60 35,028,000 00 0G0 BNY
MNYRD b O1714/0% 7846 YOYOTA SAOVOR CRELIT CORP OP QB53QC  G3/x77as 576,000 8,2 7600000 0% BNY
NTRE Bt} 01715708 7H8EE TOYOTA RAOTOR CREGIT COQRRCP GEBO0G  £/33508 LBSS 00050 1,858 300,00 DO BMNY
NTRD ony DIAL5/GG TOBE1 PRUDENTIAL FUNDI ey GHUNOG Q370808 SOLO0,Q00.00 5G,000, 00000 2.0 BMY
NTRE P QL1670 79881 TOYOQTA MOTOR CREDIY CORF CP 5.20000 02705708 14,384,300.00 24,394, 000,00 G000 BMY
NIR{ Py QLI 7985y TOVOTA MOTOR CREDIY CORnr Lp DENQOL 02413/08 C,142,000.00 H,342,0055.00 G000 By
NYRD Py GEFEIA0% FEOUY CFOYOTA MOTOR CREDIT CORP P $AGOOD 02717408 15.081,00000 25093,000.00 300 BRY
‘TRI') CRi [ XA L] TOYOTS MOTOR CREDIT CORP {IF $.40000 02713408 13,.376,000.00 13.376,000.00 .00 BRY
e m;: 280 TOYOTS MOTOR CREDIT CORP DRG0 GRA02/08 5%.000,000.0¢ SRR 00,00 G40 BRNY
ops 03723708 TOYOTA MOTOR CREDIT CORP G.35000 (}2 RECFLN] 5.540,000.040 5,543, 000001 300 8NY
L§i §1/25/08 TOYOTA MQTOR CREDTT CORP OP Q30000 $3110% 38,333,00043C 38,333,400 .00 BNy
[ 01427708 AMERK CREDT CQRP P QBODIE DR300 7,577 BOGLK) TRYT SO0 0060 BNY
P O1723/03 AMEX CRERT TQRP (P G000 D318 28,24%,000.00 ZRALQLOR00 SR I g
o 01443403 AMEX CAFHT CQRE CP (3.3000) 232,/15/0'\ TR HRC00 773355400 854
THy 1430403 CHEVRON FUNDING CERRP (P 0.25000  82/18/08 725,008, 336.00 2,~,C00,.u£¥3,C0 000
TP Totad $24, 374 550.00 324,374 L0 0.0¢




Los Angelis Lounty Treasurer

lynstment Teansactions Journat

Purrhinse Detall Report

frous: Pooled Surplus investements

For the Perivd January 1, 2008 Lo Janmary 33, 2608
Stachrer? Vi

Account  Sec Type Seitie Pate  SeciD m‘smmiun Page Rate  Mat Datg Far Ampurd Pringigal Purch it Barth Bruber

NTR{ FRCS G1/13406 0 TORT OFROE DAEDON Q3ER752 35,000,300.00 25007 81250 156250 ONY MR
NTHD FECB nlx:s:,frjc FUURS  FRCR 2EQ000 01728713 18,000,006.00 ,,bou 50,00 000 BNY PIRE
NTHD FECEB fH5 TSR FROR 250600 2815 15,000,000, Oi) 300 BNY RREEON
NTRDY FROB K405 THRRL FFCS 284600 F8/3 S8, GO0, L0, m {308,0 Y OBNY aMS
RETRDY FECR 30708 IBIIG FRCS 300 EIRE "?s(t;eu,m,,od 0875 192785823 BRY Lo0P

FFCH Total ' GO0 o YR AR TR g

BNY MGRCD
BNY FINPLAR
By CITGE

BNY FTNECH

RNIRD FHLH QL0708 28705 FHLR 18500G DifediZ 35,044,000 25,0081, 500.00
RTR FHLE QY2705 7971 FHMLR ERE A b 35,5840,005.00 24,359, 750.00
NTRO FHLR 01/18/0% 79880 FHLR 3,500 0,70, 000,00 23,816,205
NTRED FRLs GL/E0A0% 0 76934 FHLB LS00 S1A30/iR POREESRE SR 20,000.04] )
FHLB Totat G0, 73000000 31,815,855 .00

Frifhd QAREE TY5R]  FHLMC ([CALLABLES IGO0 OL706/12 25, 000,/8G.00 25, H"O {)*\Li GG G080 RNY GUAM
FHLM 03/05/0% G703 FHLMC (CALLABLE PRIFICC RO FLC ISV 25,000,020.00 : ¥ GO BNY MAER
Q1/05/09 #7048 FHEMO {CALLABLE} 20558 {41406/12 25,600,000.00 .00 BNY UTE

G FHLMC (TALLABLE} 22360 0L/06/12 F5,000,500.00 25,05}0;&«0.‘.’)(; BRY M5

"i.h,' 03/12/09

¥
7
QL0708 7E7
7
7

FELMC {CALLABLE) PRUE ST O FE VIR Y 25, 500,000.00 25,000,300.08% 8NY Ruinlg
.'.HLF\,. TUARE  FrUMUICALLABLE] ZIB000 O1/205/%2 35, 500,000.00 25,088, 250.00 £MY B&
FRLN THR4  FRLAC (CALLABLE) AR08 DRAI3AR 25,384,500 15,341,930.00 BNY i
FHLRS FRRSG FRUMT ICALLABLE} 25008 Q28713 24,250,600.00 A4 250 (00 .00 BNY CIrans

P Total 149 531, 50000 188671, 830.00 3275300

MYRD MESA 0L FHLMT (CALLABLE OG0B0 8113712 25,800, .00 2500¢,000.00 .00 BRY MUZO
NTRE MUSA FHEER  FRIMC (CALLABLES 28060 OLEVAR 25,000, 5083.0C 25,040G,000.400 &8 BNY MORCG

BACRA Yotald S{3 QG0 DIKLGC 50, {818, 800 0

WA NN C/A8/08  TORIE  GIILDRAAN SACHS MhiF C.OONGG 0373308 28 VA4 BIAN0 43,234.310400 044 TV
MR Totad A, I24.916.00 23,724.31600 0.0

)
[Xs1

BOES
BOEA

NYRE AMEL DY TARRN BK OF AMERICALOLUMES MMF .43 A,851,926.27
NYRD AR S, DIAARGE 0 FA36D  BK OF AMERICA-CILUMBIA MMF {)\{11003 { 3.186,%38.05
PAKAF L Totat £.098,854 .32
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NTRE MR QLATIFGR
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CHAORAMY TRIVS CHAGE BEK USANA CD QARG DABS 573,000,000 40 50,08, G008 Q¢ BNY IPng
A0 D833 CHARE BK USA NA D GAG DI $8G,000.00 50,0003, 500,00 QoG BNY iPng
{ Fag4T  BK OF AMERITA NA LD G2THNG D270 55,4856, 00004 50,000, 300,50 QIR EMY BA
URROM B OF CALIFOBRNIA CD GE500C DR/20/0% 50,0085, 000.0 S0,200,000.60 Q00 BNY LRI
FABET  LUNMION BK OF CALIFORMIA CD GE50 03/31/08 S,0083 00000 SE.000.503.50 Q05 BNY UNION
LNION BEK OF CALIFORRAIA CQ LELROT QR/23/08 3,000,0600.00 145,Q00,508 o0 Q.00 BNY VRN
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Lms Angeles County Trossurer

hvepstrnent Teansactions Jouraat

Purchizse Retail Raport

Groug: Rooled Surpdus investments

For the Period Jaauary 3, 346098 1o fanuary 31, 2008
Attachrment YHi

S $¥ Dezreiption

Argount  See Dy Settle Date

Farw fata

wiat Date

Par Amount

Principal

Puireh Wt

Bank

UaEgE

Broker

MYED

RINEE 03738504
KOG Totad

a7 CITIBANK NA LD

S TSE BE PLONY LR

YANK] p
A8 PARIBAS SF LR

0370200 TRYE3

YANK Cif’02/‘09 FEILE
YANE § TRIYY IOOETE GERNERALE NY LD
YANKL FAXFE OB MOR RARE ASA NY O
TAIES UBE &G STAMFORD IY LD
MYRD FA785  GYENLNA HAMDELBRAMKEN fo¥ (L
MIRD 795 DWB ROR BANK ASANY LD

NTRD
NTRD
NTRO
NTRO
NIRE
NTRE
NTRO

BNP RARIBAS 88 OB

ROYAL BK OF SCOTLAND PLE RY £D
SOUTIETE GEMERALE Ny €t

01/ ’,f‘&“ TARZQ WESTPAL RANKING COHP NY (1
1713706 TOS0%  UUBS AG STAMFORD €T LR

a3/ 13,"3“ OB LUBS AG STAMFURD €T LR
S1/33008 0 FOB2E GBONY R

NYRD Q3734708 TEER3G ROYAL BR OF 3COTLARD MO NY CD
NTRD 03/3440%  FERATY BOYAL BR OF SCOTLAND MO MY CD
NTRD DA/ISMO% THRAE  DNBROR BANK ASA MY CD

PETRED YANK Q1735708 THRES SVENSKA HANUELSBANKEN NY O

NTRDY YAMK 03/20/08  THRES L S TSBRE PLONY O

WTRI YANE G3/22/08 79342 8K OF MONTREAL CHICAGD €D
NTRE YANED GI/22/0% 79883 8K OF NOVASCOTIA HOUSTON C
NTRE YARKE GL/22409 SVINSEA HANDELSBANKEN NY C&

NYaE YARNKL (3128409 928 BE OF MONTREAL CRICASQ LD
MYRE ') 127409 G42  BR OF NOVA SCUTIA HOUSTORN O
MYRE DLi2RI0 4044 DRB NOR SANK ASA MY OO

RABOBANK REDERIARD NV MY CD
RABOBANK NEDERLAND NV 8y CD
ROYAL B8 OF SCOTLAND PLLNY L0
BARCLAYS BANK PLONY UD

NTRE
NTRD
NTRO
NTRO

31:‘22(/('&'4 rasalh
ranag
13547
9873

NTR{S YANKL 79875 BARCLAYYS BANE PLOMY OB
MIRD YANKL RGNS TYBTS UBS AQ STAMFOALCTID

YANE] Yoini

#4t Total

Q45060

3.300540
$L.50000
{36000
DEGBRY
225550
QF5HRG
(.9850¢G
D476
(800G
GLARDEHE
(} “'20‘}»
:LBGCOO
$.4G000
fa) 7/‘(‘0,\
GO0

2%
=

DS e €
~d LA 06 vl
C.)O)m:»m
[oc el
=

L.J
gg
x

JLN t
9 50000
GLE300
3.050000
S53G0
0.8{380
8.35460
035000
(3.58006
{3 40000
£ 40000
£ R3006

3730/04

02705705
03 5 \IZ,'

0218408
RETGR
aa/a5/a8

T3/QG/8

RPN

\

vl
5 &‘; by
X

3o 3 G KR R G

o
VAR REV S

Gl
Q34134068
ETRERGY
A NG

PN

‘3%

‘31

A

04}03}109
0401/0%

ARG, 000.0G

50,000,000

300

3.1 0,0030,000 440

110,506

yanag

.40

SO0, 800,00
{3,003, GO0.00
S0,000803.00
53,6004530.00
5360088000
548, 000,008,060
WLIGO, L0000
ROOG0,000.00
ROOG000.50
0,00, 00000
S0,000.000.00
&G,000, 06000
28 000 000.00
SC,000,000.00
53, 000,000.00
28,000,000 06
55,000,000 ¢

58,08 000 110
W,QU\,(OUL‘-}.}‘.’J
5Q,000,000.00
LS0,000,8400.00
53,000,005.00
SG,000.555.00
S48, CO0L00
S, GO0,00.00
RSO, Q0L
0,83 G00.50
50,0061,000.50
50,300,500 0t
SG.0R0000.80
S$6.000,000.00

56,000.500.00
S0,000.500 00
505,000,524.73
50,000,006.00
5000000000
.3E F

BG,00Y 582

5,001, 177,84

RG,006,000.00
5G,000,%46.05
«\,,OOLv 11591
J\,—,OO«,U\}U-OJ
0,008,851.98
28, C‘OG 235,98

‘0 & Of),a‘sm} W
HO.800,0 .fu OO
SHA00.472
56,060,834 6
58,001, 838,80
5045 488,40

S0IRG

853,75

D40
0.0
jaR ]
2460
{00
.06

[ERE:¢

C.00
42,838.89
.40
.4
o480
3.00
G.00
A2.5053.00
§.G6
02,306
8G
{105
.00
(.00

3,5006,000.000 .00

1,500,138,7483.57

103,138,938

7,858,472, 180.32

7,958 3u%, 74845

584,523,238

BNY

BMY
Hhy
fhY
BiNY
BNY
BNY
BNY
BNY
BNY
By
BMY
Y
EMY
BNY
Ry
BNY
BNY
BMY
BhY
By
SI0AS
BNY
BNY
BNY
SNY
BNY
BMY
FNY
MY
RNY
RAY

TGN

PRE

BANPFIC
MFR
PREFON
FREBON
MFR
MER

PREZON
RAER
PAFR
MER
MER
MER
PREBON
MPR
PREGUIN
MEFR
MER
MR
\Gﬂ?



Page 7

Las Argnles County Traasurer

investnent Tramsactions Joumal

Purchase Botalt Seport

Group: Specific Purpose nestrpangs

For the Peripd Janusry 1, 2008 to January 33, 2008

Attachment Vil

Account Seciype Settle Date  SeiD Dausription Fate Bate Mat Date Pas Amount Principal Prvsh int Bark Rrouey

LALOE G105 M73470%  TI9TG RABD-REDINDO BEACH LSD 328000 06/23/0% 4,008 360.00 4,000, 00,00 Q08 TIC RARG
SIS Totad A0 00008} 4,000.600.00 4G

LALOE Tntat 4,D00,000.008 4,800, 500.00 B.0G

SCAOM TG DIAISMR TORRE RO LA QOO0KE  £2/3170% 282 88250 253,562 50 30 YO LA
LTDO Yoted 252,862,583 252, 862.55 pAsS

SCALP Totad ESE,BB2.59 352, 862.5% .00

SHR CTRg CLAAGMG ImEsE SOFCLAW BODOGO 1X31/08 86,372.14 85, 372.44 006 T LAF
CYDQ Total 86,273%.14 5647334 .00

SLI0A Totat 28,272.14 R6,272.14 0.0¢

Wasa CI0 DL/1B/08 73883 SOF CLaF GODGIC 1R/31A0S 8439036 . DG TTC LA
LTRQ Tatal UR,380.56 %£,380.34 (.00

WASES Total 94,38(.38 §4,390.36 .08

S8t Totat 4,423,525.08 {423,533.0% G.08




Pagear §
Los Angeies County Treasursr ’
tnvestmeni Trensactions Jeurnal
Sales Detall Report
Group: Fpoled Surphus Investiments
For the Pertod Januaty 1, 2009 to Janpary 33, 3008
Attachend Y

Gedtin  Portiolio Instrument T Acerueid
fale i i Dosoription Ten Type  Tan Prige Far Princigat fngerast Nt Cash Finw Beof) z*i,rflms}
QU NTRD (CALLABLES Call IRERRE £14:6) m HAR3000. HG L0.000,000 .0 PXRETIE H 14
/0% WTRE '\LLAoL\, Cait 1000060 9 250K C00 AR 23363111 2
4 NTAD HOR.Q0540 25006, 0000 IABH0R85 B 7

R e ]
~§

Y NTAL
i@ NTR{ YCALLAELESY

HHEQ000 \;LHJ,\,O'IJJLHL? 1/ 0943, G00.00 1681844 \ i X
L 1RGO0 S0, 081, 000.00 SO RALLN Q.00 541:,000}5@1(:-0 s R
23/08 NTRL EEery fos 5. %O {THLLAEEEY 1RGO0 30,000,5300.00 3.000,508.00 400 30,4¢
G1/26/0S MYRD TRIBG FRCE 425 {CALLAKRLEY 1HLE000 25,000,000.00 25 Q00,0000 168,058 18 25 ,;%8 *‘Qf} )Q D00

FECR Yotal 152,000, 008.00 182 QG0,0MLG0 ,318.504.37 182 3115605817 178,3%6.83

en

M/A3/08 NIRD 74547 PHER %35 {CALLABLEY Catt 100.003C 3D.E70,00.00 3NBI0.00000
DI/A3/0% NTRD 74554 FHIB 5.0 {CALLABLEY Catlt 48, 725,000.80 48, 745.000.06
01/14/08 NTRE ’?,id% FHIR 3.00 {CALLABLE) Catt 13,000,000.00 12,006,800.00
1715705 WIRD FHLB 325 {CALLABLE) Catt 318000608 SR006.0000.00 5G,008,000.00
01715708 ¥ FHLB 3.25 {CALLABLE) Catt A0.0000 2R, F A5 000L080 28,720,000.00 2 -39, 11257
B1/15/0% FHLB 2.80 [CALLABLE} Catt 0000 50,008 30000 54,000,000.00 50, 350,000:00 38,864.85

G709 NYRD TIZKG FHLE 535 [CALLABLE) Calh 03002 25.008,006.00 25, 000,000.00 ( R 283306, 000 43 (, OO

FO% NTRD FPETY FHLE 4.00 (CALLABLEY Calt 004000 R,500,000.00 1350000000 198 000 00 19,595,000 01 d
MTRD FPORE FHLE 400 {TALLARLEY Cat 1000000 43,608, 065.00 A3 600,008.00 506,000 44 50,564,000.00
NERD 128Y FHIS .";'. L ICALLABLES Call I0RO00 35 H00,005.00 35H33,000.0G 0.0 254000 005.00
1

2L,A82.377.13 DG
"f G, 225,887
435.3 Ge0.L

2.00
3715700

* ‘s v
03 WAL / L (CALLABLE) Call G000 35083, 000.030 25,000,000 4 T.00 25,000.000.00
§1/20/08 RTRL 7 ALLARLEY Call TOG0000 ¥53,000.00 25,0065,600.00 .00 25,000.00G.60
7

TAS FHLB 3 ’y
812

(1729708 NTaL 7583 FELB 8.2C {UALLARLEY Catl G000 D13, G00.00 S0.0061,600.00 4.00 S8,000, 80,60
NIRD TRHEEE FHLR A2 {CRLLABLE] et 140.0000 CARECRES] ’)9 GO0, ELC0 Q.40 25,000.04.00
MYRD FREAG FHLR 35 {CALLABLE} Lot 130000 ‘;O Q00,500.00 SO,000,803.00 460 BR,060,000,00

U9 NTRD TREGE FRLR A5 {CA

.00 Ak, 500,000,050
S35, 450,84 585,031,499.84

LABLE} ] 1I0GLGB00 44 R00, L0 4 4,‘3(,‘0, ikl
582 %15 01.00 552,315,004

Y

D% WTRD Catt 100506 25,500, 0000.00 2R, 00000000 8750050 35,187.500.00 Q.08

5 WTRD 78 ‘}2»3 Ce#t 10080000 25,00G0,000.50 IH.000,G00.00 257 81250 15,257 BI4AB0 00

OL«JZ“J:: NTRD FEEAG . Cail FG0.0000 50,000,000.050 S¢,000,3C0.00 B8 5G.000.000.00 00
DL/G8/08 .’\ETRF) FEiP i o H.0000 5,000 QG000 15.000,0400.00 o 25,000,000 46
B170a/04 i 75538 MC 4.50 {CALLARLE} ait kIExh \:005, 5G,008,400.00 G000, 000,00 G.OG S0413G,000.00
QLIRS TEREY RHLNAC 4.3% {CALLASBLE] Tt : 0 25,000,000.00 200000000 DG 20,000 000,00
3711708 FRIIY FHAMIC 3% (TALLASBLE] Call Risiny GL‘O« 000, 000.00 S0 3G,000.46 A43,75D.40 50,483, 750.00
03514509 FREAT FHLRAC 3.5% {TALLABLE] Tath 1R0.0600 8 000,000.00 ISIG000.5¢ 23187544} 45,303,87:.400
01715704 78712 FHLMC 3.5!} {TALLABLE) Catt 1200600 SOARG, 0008 50,06C,000.80 4 37 500.4%} 53,437 500,00
Q1168503 N 78335 FHLIMC 435 {CALLABLE) Catt HEREEE 50.03¢,000 48 50,8860,080.00 PR 48631 5372048611
Q1715103 FRE0T FHIMU A2 {Callamy) Call OG0 35,00, 00000 5,000,000.00 G.00 25,000 50.00




fage: B
{5 Angeles County Treasurery
irvestiment Transactions fourasd
Sates Betall Report
Groug: Ponled Surplus investments
For the Porind fsanary ¥, 3009 to fanuary 31, 2009
Attackanent Vi

Settle  Portiolin instrument Tenf heorued

Date i ip Dascription Tuny Typee  Txn Prics Rar Prineiped interest Met € as&x Fiew Pwﬁtl’étass}
03/22/0% NTRD FHEIG FHLMC 4.38 {CALLASEE 11 00 N‘"OO 53,000,0060.00 S 000000.00 a0 24373253
01738709 NTRD TG FHLMC 273 {CALLABLRY alt 3 34,008,000.00 AUOGQ0G.00 34375000 ¢.08
a1 NTHD AR FHUMOC 275 (DALLABLE) Calt ¢ A0, 000,000,080 ARG, Q00,50 342, 750.0¢ ; .08
SIL7REBAE NTRD 9N FHIMC 4 ERTALLABLE} Catt ..Ou HG\;O 20, GO0, Q080,00 A0 SKI, Q080,00 ey S8,000 00 (A0

FHLWIC Todad LRS00 000.00 5Q5 (L0008, 00 2,556,423 53 .‘3‘}.?,956,,4.2:3.61 32458.51

01/35/08 NTRD FRETT PHEMC S {TALLABLE] Calt 13,0000 G004, 600 ¢ 50,800,600 AFSLOLO0 HATS LRAG.00 .4
01737708 NTRD %805 FHU‘AL 470 ‘k.»«i AELEY Calt 1R .0000 50,200, 60043 S0,000,600.00 G.00 53,000,0:06.00 Q43
G1/18/09 NTRED Fahdh LLAFLEY sl L0000 S0.006,000.00 SO80058.00 400 54,000, 30.00 .00
GL/25/69 NYRD TH234 {CALLABLEY £l LLEG000 25.000,500.00 25, 000,853.00 385,£31.94 25,389,631.94 T340
G37/247G9 NTRD TR5 ﬁ-it MRS \US LLARLE} £l IOGOG0 ’SC‘ GO0 E03.00 564,000.004,60 4.00 B0, G0 000.060 4.00

FHLBAC - MISA Torat 25 ,380.00.00 225000, 00LE0 863,631.94 235861,638.84 @00

TIN5 NTRD TEEUE  GOLEMAN SACHS MM Withtirawal 1000030 25,724, 316,50 28, F24. 236,50 .13 .80
GULDRAN SACHE MWIF Total 28, 724, 316.550 28,744, 25600 0.3 .36

DL/05/08 NTRD 74380 2K OF AMERKCA-COLUMBIA MbaF Withdeaws! 1000000 4,851.936.27 [eXe 4.85%,326.27 [ERE:S
O1713/0% NTRD 438G BK OF AMIRICA-COLUMBI 8AtF Withdrawa! Q000 3,186,938.05 . 050 3,186,338 .05 Q.00
BE OF AMERICA-COLUMBIA BVIF Total € 03% #64.52 8,032 864.3 {50 5,038,884 12 G.00

$5E Yol 150,078 100.32  1503,078,18¢.32 7,653,158:56  Le09.731,330.808 1839%9.38




Loz Angeies Courty Treasurer

nvedraent Transactions inurnal

Sates Detall Repant

Group: Specific Purpnse lnvestments

For the Porind fanusey 1, 2009 to January 31, 3004
Ktrachmerns Wit

Settle Portlolies mutrurnent

Tandbrrrued

Daye W i eseription Din Type Tup Prics Pas Prinigsd interast Mot Cash Fow  Profitfiloss)
QI/A3/0% GF 3363 FLYING TRIANGLE L2AR Calt 00000 1,742,318 1,743.18 638,54 338153 ¢.00
LA GF ¥ FEYING TRIANGLE LOAN Calt 00000 586.51 Z8E.58 23.040 G.00
S1/0S08 GF 1ACK4 FLYING TRIAMGLE LOAN Calf LOG0AG00 #232.74 [ 2732 . GO0
A0 GF L2087 FLYIRG TRIANGLE LOAM Calf LOGORGON BI2.83 822,83 2538 144521 4.00
Q3738/0% GF X2 FLYING TRIANSGELE LOAN Calt 10003600 LE15.63 1,618.69 4858, 1% 2ID0TR 3.00
21/15/08 GF 15858% FEVING TRIARG Calf 100.08IG00 /115,69 205,583 105.5% 531142 X3
/15708 BF 16854 FLVING TRIARGLE LOaN Catt BEEORERCEY ERASR] R 30052 135181 Q4N

FLYING TRIANGLE Totdd 8,932.54 §,532.54 X395 54 4.339.05 Ayl

5F ~ GENERAL PURD Yorst

D1/14/0% S§TF 40337 URTR LR
LRTBOND Toial
SETE - SHOOTT AETTLEMERT TRUST FURE Tolal

GL/32/09 SANIT B854%  TRINITY FDG €0 L g0
OAAZ08 SANIT 8834%  TRINITY £DG £0 W il
TRINITY FEHE CO L4 GIC Total
SARET - SAMITATICN BISTRICY Totsd

51 Yotal

Sett
Self

AAG000
3100 Q0008

£,333.54 £,%32.54

2,395.540

2,323.64

Q.00

16,105 58

116,103.84

ASEQ7218
354,872.15
354,072,135

116,185.8¢

4,750 %3473 4.750,825.73
2,052,800.27 2052,806.27

F3,387.2%
<y
1.7

2,484,510 39

08

(.00

6,803,630.00 £ 803, 630,00

105,037 .2

5,208,227 17

.00

£,803,630.00 %,803,834.00

T0R,097.37

5,308,727 3

.00

7,835.562.54 ,154,179.%3

237,938,032

FAFR 2858

115,105.89




Los &ngeles Coundy Tressurar

Carnpasisen of nvestment Cost to Market Value

As of Janvary 31, 2008

Attachment IX
BOGLED SPECIFK BURPOSE
Amortized Rarhat Armortized Market
SECURITY TYRE Cust Yalue Bifforance Lost Wahun Diffarence

Collatersiivas OIr's 30,00 50,00 & 09 0.0¢ 30.00 &40
Negotiable CD' 3,865 080,610.0% 3,865,834, 473 00 834,365.98 10,000,000.00 13,0558,247.00 BE 247 .00
e (.06 0.0 0.00 300 .00 {3.00
Sanmr& ;«,c{;@ptancsac\ .40 0.00 RSN G.00 0.040 .00
Commernial Pagpsr T 040 987 BRO 47 7080, 737 548,30 239,988.83 3.0 0.00 .50
Govermments G0 D.00 HRSY 4D 827 534 &7 41 81109314 VEB BET B3
Agancies AY1,858 807 .32 R477.497.382.25 85,637, 584.94 02 558,811,458 108,175.838.18 254877 LR7.68
pMurncipais 30,000,000.00 30,000,000 0 HERLY 331500000 §,215,80040.00 .06}
Carg. & Daposit Notes TRRAN0644.82 F17 864 820008 {7, 326,024 833 2A38.276.28 AN ATEZT {137 788.08)
R Brurshase Agresments .06 0.0 Q.00 .00 {104 4.00

Anset Backed .00 3.4¢ 0040 .00 3.0 .00
Qther .00 SO0 300 25311841288 23 418412.86 L

TOTAL E30.132.004 434 B8 $79.3784821 U3 G54 403 94 B BT FB 060 41 $3.883. 008 50

Market Pricing Polivies and Sourpe:

The Pooled Surphss Investrnent Fodfolin (P81 s mmarket priced monthiy using Bank of Mew York Trust Campany N A, (BRY} month-ang prices.

Seouties oot actively t" de.

ani are shawn on Atlse
Ageon

. and tharafore may not have a manth-end prics quoted by BNY
ment IXa, Sond Anticipatiun Notes are private placements not actively radad, and are not subiedt to rmarket pricing by BNY.
dirgly, markst \’\‘2:1}8 is prived at oost. Sueh sos-auarket priced securities make up £.15% of the P& Pordalio.

, are prived o aonordanae with industry pricing standasnds




Lox Angeles County Treasursy
#arket Pricing Exceptions

Az of January 34, 2008
Astanhment iXa

Security

%)
PR

Caldatnd

Sepurity Dasoriotion Market Prics

=~
Y

e
faec]
©

ez
7RG
7ER00
THGE0
761
8911
7e821
75a81
TE75h
TOTT8
7576
78803
75804
74805
TRV
74824
7384
TABAS
78410
TEECH

2817
7986%
9846
76834
75861
TGRS
THETS
T3
7aunG
TH8E3

76424

BROOF AMERICA MA BK NOTE HEIEESRA K
FARK AVE RECEIVABLES COLLO OP 3G 50333
PARK AVE RECEIVARLES CQLLL OF B8H.GEG3NE
CITHGROUP FUNDING INC CR 56500847
PARICAVE RECEIVARLES CQULC O 98.055278
PARK AVE RECENABLES COLLC OF 29355278
TOYODTAMOTOR CREDIT CORP OF 10000833
TOYOTA MOTOR CREDT CORP OP 100002222
TOYDTAMOTOR CREDIT CORP OP AR GATHRS
TOYQTVA MOTOR CRELT CORP P HOO0HR52
AMEY CREDIT CORP LP HESRERVEGE
TOYQTAMOTOR CRERTY CORF CF H00.G08507
PRUDENTIAL FUNDG LLE OF O0.001838
PRUDENTIAL FUMDINGG LLC OP 100001835
TOYOTA MOTOR CREDIT CORP OF I0O0704
TOYOTAMOTOR CREDIT SORP CR OO TTENS
AMEX CREDIT CORP OP L0383
TOYOTA MOTOR CREDIT CORP CR 94.04675%
TOYOTA MOTOR CREDIT CORP OF HIGHB0RETS
TOYOTA MOTOR CREDIT CORP OR 10L003e74
TOVOTA MOTOR CREINT CORP CP HIOLH033GE
TOYOTA MOTOR CREDIT CORP CR 10001138
ABEX CREDIT CORP CF 43.998508
CHEVROM FUNDING GORP 0P BY.995740
PEUDENTIAL FURDINGLLC C FHEARIS Y
PRUDENTIAL FUNDING LLE O 1O0.0HEY2
TOYOTA MOTOR SRENMT CORP CP R AREE
TGYCTAMOTOR CREDIY GORP OP 0009017
PRUENTIAL FURDING LLE CP 1RO 204
PRUDENTIAL FUNDING LLC-OF 100 513552

TOEOTA MUTOR SHEMY CORP CR FEAREC £
RIEX CRELHY CIORP OF 9 BOE28

AMEX CREDIY CORP QP 39.980750
ARAEX CREDHT SORP OF &% 080420
FHLE 3.40 0500000

723
¥

OREDT SUISEE NY FROD ¥ G50000

‘.



Lus Angaies County Tressurey

Treasures Portfolio Compared to BMarket Value
Az of January 31, 2009

Fund: Pooled Surplus Investments
Attathment X

Group Aot SecType SeddD Rescription

Fate Hate

fat Date

LCar

Amarticed Cosd

Miarhat Vatue

P NTRE: BAN 70435 LAZCAL BANS

o5t MYRED RaN 7583 LACTAL SANS

] WTR{ BAN FRREY  LATUAL RANS

PSi NTHRD BN FRETT LALCAL BANS

P MIRD Bad TAIVL LACCAL BANS

H&1 NTRQ BAN FOR6E LAUCAL BANS
BAN Total

P MR BRODT
BRI Total

BH OF AMERICSA NA BK NOTE

2
jos
253
&<
&

P33 MTRD CRFRL FIOTE CITIGROGE INU FRM
#id NTRD ONFL 74524 MORGAN STANLEY FRN
B3t MYRD  OWNFL T4774  HSRC BK USA NAFRN
P NTRD ONFL 74818 P MORGAN CHASE R CQraR
tERY) NTREDY  ORFL F49Y3 I MORGAN CHAKE & CO FRN
P35 MIRD  CNFL FROLE TOYOTA MR CREGHT CORP FRY
PL NTRD  DNFL FHHRE  WACHOWIA BY NAMTN FRN
B MYRLY  ORFL TERET P MORGAN CHASE & €O FRN
£ WIRG ONFL FRYET OWELLS FARSO & COFRN
S NTRE  ONFL FERLS  YOVOTA MOTOR CREMY CORP FRAN
Poi NTRE CNFL FIABE P MORGAN CHASE & CO FRN

#5i NTRD ONFL 77484 MORSZAN STARNLEY FRY

bt NTRIY  CREL FEIZT WESTPAC BANKING CORF NY FRN
P4 IR OMFL 79355 TOYDTA PACTOR CREDIT CORP #3N
S MTRE THEL 78423 TONOTA MUTOR CREITLORP FRN

REt HTR{ CMFL FORAG MUTRGAN STARLEY FAN

PSi NTRD CHFL FRGAD  GE CAPITAL CORP FRI
CHFL Totat

PR} MYRD CNEFRG TASRL TOYOTAMDTOR CREDIT CORO FRM

CNFRO Yotal

Pt MNYRD TMEX 75748 MORGAN STANLEY BTN
Y NTRD CHEFX FEOLE CITIGROUP N0 PATN
CHFY Totad

P53 MNTRD  CFD %

G CHOGROUS FUNINRG O CP
Fa NTRD CPh 75

i
6 SHEFRELD RECENVABLES CORP CR

L7IR
0.774%43
{1.77400
Q7RG
(3774404
451000

L4000

145825

2.58875
2.15000
140432
162255
161438
146135
£.58575
423250
241438
318125
3.20125
2.88750
209625

117438

2.10000
1.45500

O6/30/10
036/ 3014
OE43G/10
Q67303111
06/30/13
OR{30343 %

G213/

12738805
Q40808
GRI10/0%
13538408
131/38/08
13793708
/15418
G123/
ST HI TR
3407418
11718/0%
V5/34/10
(6410700
13703459
12/07/0%
QA0

06/15/03

I0/305 14

03721711
2708709

03/13/0%
J2/05 08

5,400,000.60
5,000,000 20
5,600,400.00
5 500,000,001
§ 305,000.00
5, 000,000,000

$,008,000.00
5 GO0, 500.00
S A05.000.00
5,300, 402,00
3, 000,006,081
5,006,006.00

5,000.000.00
3,0060,080.00
%,000,008.00
5 60, 000.00
S, 000,000 .08
5, 00{L 000,00

3G.000.0002.00

S8, G000

30,0000, 000,00

SGO08,000.00

50,0100,800.00

ey
5

SO0L,59%.00

50,000,000 00

S3,0080,000.00

50,601 53500

20,0003,0040.080
33,000,400.08
25,0040,000,00
501.000,000.00
S0,060,008.00
543,004, 050,06
28,080 080,00
SI3,000,000,00
203,000,000.60
50,000,000.04
25,008, GOTLG
25, H310,000.53%
513,008, 000,8
50,500,500.00
15 G N00.00
25,500,000.00

10,500,000.00

S0,000,000.06
24.995.515.81
25,005,185 58
503,001,000.00
£0,591, 721,38
50,000,000
25,500,000.60
50,000,500.50
245,000.000.00
S0,000,000.00
34,951,909 41
25,000,000.00
0,000, 0115.011
56,000,000.00
25,000,000.00
25,002,981 18

982 A4 4%

&R 717 0000
14,995,250 00
28,842, 50000
4% FEGO00G.00
A48, 760,300,480
49,521 300
24,160,500.00
48,718, 750.00
13,821 60100
38,765 635,408
34 540,000.00
23,798 00060
50,041,500
453,842 000LG0
24,872,250.00
24,995, 2350,00

0,554, 400.00

605,000,000.00

604,981 185,77

354,164,125 50

I5.000.000.00

25,000,063.00

25,000,400.00

25,000 000,08

34,437 50000
24, 4¢7,500.00

25,006,800.09
28,000 00

34.275.5008.00
13394 8000

A5 Q00,000.00

44,271, 30.00

570,000.00
50,0300, 080.06

BEG A0
48,591,%44.44

563,913.88
R4 995 415,00



Los Angeles County Treasurer Fape
Treasurer Portiolic Carmpared 1o Matket Value

As of fanuary 3%, 2009

Fund: Pooled Surplus Investmaents

Attarhment X

Groug Acet fee Type  SoD Tregription Face Rate  Wat Date Par Apaortized Cous Markes Value
5 MTRD LR ALY BARTON CAPITAL (0P 138800 13702405 R0000G, 000,00 49,942, 082,33 A0 GOV B0
Pl NTRD [ FCATE  FALCOMN AXNMY SEC CURB P 145010 0270509 335,800,4300.00 24,985,972.22 24,857 RE2.80
Pt NTRD  CFD TRATT FALCON ASSET RECUORP (P TAGHE  D2A05505 2%,138,000.00 35,131,9580.31 25,133,568.35
P53 NTRIY  OPR TRASR CRS (DELAWAAE) FINANCE INC CP 108000 DAGR/O% B O0,000.00 49,987 658,67 48,397, 70500
Y] NTRR PR TERQE CBASOELAVARE] FIMANLE INC LP 183000 03/05/ac SO,060,000.06 49 S18 656.67 43.3981,800.00
P HIRD CFD FRE0L LR (DELAWARE] FHANCE INT CP 1.83000 03405508 315,003, 001.00 14,575, 600.00 1R, 498 48G.00
3¢ NTRD PR FE538  CRCFUNENGLLC TR 100N pRAonion 30,00, 300.00 A5, 800, 651,67 45,897, 27500
B NYRE  CPD TEL60 CAFCGLLC LR QBN RAAR/O% 50,000,000.00 49,596 §75.00 43,995,845 00
£5i TR OPRD ARG RS (DELAWARE) FIRANCE N CP 1.83G0% 03714508 25 000.0041.08 24551770823 24,388, 24C.00
PN NTRD LD FEGHE MG AMERIUA Y WEDGRLIRL OP LEAQOOC  GRAAHE 40,000, 060.00 35, i}‘??,a;OU 30 R5,995,408.00
BSi NTREy  CFD FRRTL O UBITER SECURITIZATION CORP O 0.50000 ,2/@’\/0“ 563,000, 008,00 §G. 39777778 48,585, 340.00
oS WYRE: PO UGG REGENCY MARKETS MCL 11LTICP 120000 03710409 0, 500,600.00 25,96%,000.00 2397854700
B NTRDY  OFR FHEZT  VARIABLE FURNDING CARP OO LLC OF 26000 02417008 30,000,000 00 2%873,000.00 19,9%2,5%00.00
F5 NTRE P 79533 BARYUM CAPITAL LI O 2.540300 /8403 48, 842, 001L00 48,8 ';*36:1.:7,_ 48,838.908.07
A NTRD  LFD THBAL  REGENLCY MARKKETS MO, 110 0P LIDOOG 037104 XEI0,000.00 37,563,588.47 A7 603.0%0.7%
B3 NYRE: PR FORS0  VARIABLE FUNDIMG Cop OO 1L OF ZOSCGDG 02/11408 AZ.000,600.00 48,871 8%8.8% 48,941,305 .40
£ NERD  DPD 7R65%  VARIABLE FUNDING CAP CO UL P SROGG QX020 54, 500,000.400 A8,907 430,56 43,957, 080.00
P MYB: PR Tabe:  OBA{DELAWARE) FINANCE NC O Q75000 0271708 50,006,500 .04 49,887,333 SJ 49,951, 25000
P NTRE R 79655 BHEFRIELD RECEIVARLES LORP CP L,35000 J3/16/08 55,005,000.00 RS 9700722 49,953, 735.00
Y NTRD  CRD TAGRE  URS FHNANCE (DELAWAREY LLC (P Q56000 «32/02 3 G 0006,000.08 48,368 668.67 A8,597, 70500
P NTRG:  OPD TORGT NI UG FUNDING LLC CR 070004 8,‘ Ga 5%, 007,000,500 43,983,473.22 49,550, 81503
#S RYREL OPD 79671 THREE PILLARS FUNDING LLC CF 110000 05:,«’ 17 S, 00%, 0000 48,975,545.5%6 45,887 500,00
B MTYRD iR} TAERS  THREE PILLARS FUNDING (1O P 10500 5}23’1?/"39 25,000,0085.00 24,98%,332.33 2593, 75040
B NTRDY  CPD FORET  THREE BILLARS H&'\MM{; OO 10506 02717709 25,083,002.00 25,081 224,93 25.088,72675
Y NTRD PR THERY  THREE PILLARS FUNDING 1O CP LO%0CR Q205700 S3,000, 0000 49,594,277.78 45 59% 165,00
R4 NTRDr  CPD 79553 NG AMERICA iN:: BLOGS INC OF 125000 03AA%%e 50,000,200.00 45,5308, 555,55 45,574, 535.00
PSi NTRD RO TUT0% NG AMERICA INS HIDGS NG CP O82000  DI009 SO,O00,000.00 49,975,722.22 43,98%,955.00
2] NYRD oy FAFL?  THREE PILLARS FUNDMNG LLCLP 103000 (2720/0% RO O00.000.00 49,972,819.45 4%, 38%,580.081
S NTRD CPG FOTIT REGENOY PASREETI MO L UL o L.90000 0310400 35,%44,000.50 35,511,120 80 35,%18,582.49
SR MYRD TP IR REGENCY MABKETS N 3 LLTCP O.E5000 02712003 13,941 003100 18,837,3538.31 YB,037,473.18
et WTRD PR FOTIG RARTON CAPITALLLC P G0N0 02/54/8% 50,000,100.00 45,89%, 750,00 A44,905,885.00
PSi NTRD  CRD 78732 HEBC FIRANCE CORP CP DA 0209505 503,000,060.00 46,334 85554 43,504, 64000
153 NYRD  OPR FOTEE NG AMERIZA if’\: HLDGE NG (R TOEAN QRS0 A0 000,000,050 45,965, 668,66 43,987.805.00
P51 NTRD OP FHIRT NG AMERICA INS HLDGS IO CP 10010 02/25/'{}9 20,000,000.00 104906, 580.67 18,995,122.0C
£5 MYRD TP PHYIR BARION L c\}‘ﬂ;‘) (RESEN G300 02/93/0% 511, 0011,006,08 48,895 . 166.87 49,947 2¥5.00
#5 NTRD  CPU FSTIT THREE PHLARS PUNTENG LLQ (P 5 55500 Udﬁh A% 50,000,000.0¢ 43,998, 18056 A% G988 525,00
B3 NYRD  CFD 73730 THREE MLLARS FUNDING LILCP Q35006 52/06/0% 56,006,000 00 4%,3%8,180.56 49,994,;:5 6
i MNYROD TPz TRIEL THREE PHLARS FURHNG LLCTR (L53GO0 OR08/08 BO.500,000.00 45 9ad w87

BS54 NTsD P FETRY THREE FILLARS PUNDING LLD C? 05380006 go/02HE 50.000,000.00 43,958, 238 11




Los Angeles County Treasurer

Treasures Porgfoliv Lompared to Blarket ¥alue
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Fund: Pocled Surplus tnvestments
Attachtent X

frosp At Seclype  SediD Description

Face Rate

pat Date

Par

Separtized Cost

Page: 3

Market Value

#E RHIRE R0 Y54 BRYANT PARY FUNIDMKE (1L CP

A5 NTRD LRD 74785 ARCURITIZATION CORP 0P
fad NTRE crl FO7HE  FALCUN ASSEY SEC CORP (P

B NiRD oRo TEIHE CARCLUCLP

Pal NYRD CPE 9L CAFIOLILCP

#Gl RTRD PG FEFIE RARTON CAPTTAL LLT CF

PSi NTRD PP TRTTR THREE PILLARS PUNIING LLOOP
ik WTRZ  CPL 79738 DRVANT PARE FLNDIRG LI P
PS NTRD PG 50 BRYANT PARK FUNIHNG LLCCF
PR NYRD UPR TATRL HEBURINARLE CORP IP

At WNTRD  CPD FHIRZ TULIP FUNDING CORP CF

Py MNYRD CFD THFEY  BARTON TARITAL UL CP

2 NIRD OPQ FOFRG  SHEFRIELD RECENABLES CORP C
P51 RTRD LED TG THREE PRIARS FUNDINGULZ CP
P35 NTRD  OBRD FRIHT JUPITER SECURITIZATHON JORP OP
P NTRD PO FETRE  VARABLE FUNINNG CAP COLLLCP
P53 NTRD (PR JUPITER SECURITIZATION CORB 0P

“d g

s @
Nl

[V T
ol

5 NIRD OPD R SHEFRELD BECEIVABLES CORP CP
5 BTRD CFD FBR01  THURDER BAY PUNDING LLC CF
P35 NYREG OPD RS CARCQLLLCP

Pa NIRD  LFQ FHRLL CROPUNDING L 0P

B MIRL  COPD 79812 PARK AVE RECEIVARLES CO LT CP
P& RIRG PO FAOLE  SHEFFIZLD RECENABLED CORR P
RS NIR  (OPD FeRL4  VARIABLE FLINIENG CAP DO LLC CP

#E NTRE: OB 73815 CRCFUNDING UCCP

R NTRD  OFD THE21  BRYART PARK FUNDING (UL CP
BE NYRG:  CPD F9REZ CRUFUNDING AT CF

PSi NTRD PO FRE2Z CRCFUNDING LLLCR

BA MYRDX PR TOR2A REGENCY MARKETS NG L LLOCP
25 ARG OPD 9829 THUNDER BAY FURDING LLC TP
Phi MTRD UPD FAK30 FALCON ASRET SEC CORP (R

RG WTRG CPD FORIET CARI LR

P8 NTRD CRD L
aal NYR{ TPy 798
#51 NTRD P 3R
R NYRD TP TGEQ CAFIT L OF

(31 NTRDy  CPL TFORLY JUPITER SECURITIZATION CORF CR
pSt MNTRD  CRD 7842 THREE PHLARS FUMDINGLLOCR
Pad MYRD  OP 7o843  SRYANT PARE FUNDING LLU (P

CAFCG UL OF
BARTON CAPITALLLC P
SHEFRIELD RECENVABLES CORP OP

)
]
&
g G2

v IN Q2
[re RN I N

>

23060
025000
320000
{1, 200083
0203004
,30000
Q.IRO00
3 30000
D000
{34000
5.24590
234000
03, 28000
6330450
3. 304300
030008
8.30005
3. 25000
Q38000
£.25000
0.2300¢
228000
{32000
Q35000
{1L.25(100
025000
{3.25000
Q25000
0.235000
{30000
0.25000
$3.33000
Q23000
(325000
{30000
G.25000
£, 350530
G.59001
G200

QOGS
DR/25/0%
Q27533709
3718065
2/49/08
0370358
U2730/05
Q248600
02730505
GRI0H0%
Q2/0HHIS
0303708
$2/4740%
{42005
83/05/0%
{28/
GEAB/03
G123
(2713408
0X/%3/08
02/33/0%
Q2{12/09
QLRS00
027 25708
Q223449
023/312/0%
0272440

ORIGI0H
22000
Q3 D69
[12/1340%
02/25/0%
GRIRT0G
QL0
030308
DRI25/08
02713408
$3/92/0%

DEFTON

78,600, 500,60
5,000,000.00
43,217,605.00
54,000, 50G.00
14,000, 000.00
S8L000, 60800
35,00, 000.00
21,000,260.640
53,000,000.00
B0, TR, D000
0,00, U000
563,008,004.00
50,0100, 3004G
S0,000,000.00
25,000,006.00
50,000, 000,00
25,0011,000,00
S0,0100,£R0.50
34,397,000.00
23,500.000.50
50,000,840.00
504,000, C08.40
0,500,500.50
56,000,000 00
50,500, 500.00
35,034,000.00
58,600,000.00
54, 000,000.00
52,000, 000,20
0,000, 000,06
A6, 0001, Q06,00
29,000,000.00
33,000,0080,00
B 000, 000,06
SO,060,000.00
503,000, 000.00
50,010,160 00
35,000,050,00
25,000, 530.00

14,903,165 87
24,955,559, 72
4321651595
49,585, 100.00
3,049,000.00
49 9R7 SO0.00
26,950,763 8%
2(1995,125.00
49,596,250 00
49,997 658,83
49,598,395.3%
45,994,444.44
48,991, 291.67
34,993,333 23
4% 885, 50000
74,993,333.3%
49,392,361.11
44,193,516.82
24,995, 180,56
43,353, 75000
454,995, 18455
49,954,067 12
33,955 408,53
49,992 013.80
25,082,08%.44
44,991.013.93
49,593,402.78
413,084,657.78
49,586, 250.00
49,995,535 33
28 G95.186.57
45,96%,85% 89
£8,387,500.00
45,901 66667
45,59%,893.33
38,9K0/545 .83
24,365,125 .00

24.997,587.50
24,990,875.00
33,213,922 85
45,990, 3851
S, 53807700
A% 98%,160.00
24,592, 790,60
770550
43,991,370.00
45,995 9K5.00
43,205,285 00
43,952, 16000
45,991, 250.00
39,385,580.0C
24,9%5,950.00
49,980,055 00
24,885 85000
A% 9BE GE5.00
44,188,209.23
24,934,332.50
49,590,385 00
49,995, 166.50
4% 590,815 40
39,591,388 50
49,56%,235.00
28.019,340.5%
45,988,235 00
43,588 855,00
49,990, 594,00
43,570,435.00
4%,990,055.00
18,9902 936,90
28,852 184 00
44,981, 600.00
49,983, 16000
43,987,655,00
49,9%0,1155.410
34,983,334 50
24,99(1.555.50
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Yressurpr Pontfolis Compared (o Market Yabw

&s.of fanuary 31, 2008
Fumeh Pooled Surplus nvestiments
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Sl

Basoription

Faga Rate

gt Date
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Araoviized ot

fape: 4

Market Valug

B¢ NTRE

£51 NIRE
B NTRD
Ba MYRD
i NTRE
A NTRE
Bg WYRE:
RS NTRD
ne NTRU

P51 NTRD
B MYRED
25 NTRD
Y NTRD
B MTRT
] WERD
P NYRO
[ WNTRG
PS MTRD
Pl PYRES
F5t NTRD
PRy MYRD
(2] NTRD
PS MYRD
421 HIRD
B NTRD
P MR
#S4 NTRD
P31 MTRD
Y NTRD
Pt MIRD
3 TR
54 NTRD

5 HTRD
PN NIRD

B3 MTRE
S WIRE
54 NTR

Bo NTRE
LY NTRD

FD
R0
CFD
CED
P
PR
P0G
PR
eteixl
ORED
fetda]
T
RO
o
£R5
TPEY
CPLs
CRE
TR
[ 23]
iz
P
R
PG
Ph
RO
Pl
CFD
Pl
P
CPD
R0
CRD
TPQ
FD
[R]
[$ 2
823

TRD

7aR44
845
THRAY
79852
7I53
78854
9855
TRELRE
FORET
785K
Fa8E
FIRED
7864
79885
79871
AR
79873
7874
79878
7RI
TRRTR
78878
75388
o888
RS
TREDA
75285
#9%

[P

BRYANT PARK FUNDING LLC CF
CRC FUNDING LLOCP

THREE PRIARS SUNDING L TP
THUNRER BAY FUNDING WL G
BRYANT PARK FURNDING LLC TP
TAFLOLCCP

BARTON CaPITALILC P
REGENCY MARKETS 803, 1 LLC OP
FALCIN ASSEY 5EC CORF (P
BRYANT PARK FURIHNG UL OB
SRYANT PARK FUNDING (1L CP
NG US FUNINRG L IR

CAFCL TR

BRYAMYT PARE PUNDING LLTCP
BARTON CAPITAL LLLCP

BARTON CAPITAL IO IR

SALCOM ASSEY SEC QRS OP
FALTON ASSET MECTORP 0P
JUPITER SECURITIZATION SORP (P
NG US PG UC OR

THUNDER B8Y FUNDING L0 0P
THREE PHIARS FURTHNG LLO 0P
CRE FUNDING LLOCP

REGENCY MAREETS NG L LLICP
VARABLE FUNTENG CAP LO LLC (R
CRE FURDING LIS R
CROFUNDINGLLCOP

G UG FUNDING LLE TR

PEGENCY MARKETS NG, 1 LLTCP
CRE FUNDING LLOCP

CARCO UL CP

CAFCO QLR

BARVON CARITAL LU P

CRC FUNDSNGLLL CR

REGENCY MARKETS N0, & LLCCR
THREE PHLLARS FLINDING LG CF
THREE PRIARE FUNDING LLOCP
CRE FUNDING LG 0

PARK AVE RECENABLES (O L CF

027004
00280608
Q70004
(.35000
027000
$.27004
$.38008
Q38000
330000
0.26000
G. 27001
£.30800
L2700
3. 28000
$.30000
C.23000
BEITEEY
{30000
0.30000
0.5700G
3.300300
03.55000
LA
.50000
0.3000C
RALR00
8.4000G
155800
{43000
037004}
3.30000
0,400}
£3 RG000
(47000
0530004
[L50008
Q.55008%
£1.50000
Q4000

G2127/00
Q3RS
B3/02709
03705/09
0031808
13727705
03/05/09
33/13/09
g3/552/08
Q2731818
[2718/0%
03/08/08
3273670%
DAIAAG%
Q2720705
03704708
DRI
2/ 200%
DEAS08

DIFAIRAR
333704
IITI08
2A13/09
404409
Q3702709
O341R108
Q211769
33706/0%
trrylie

DRTTEH
00618
DR/05/09
G2/A770%
Q2417508
{13/18/09
03704709
ESS IS

[er)
2

12,358, 000,00
37,800,000.00
56000, O0G.00
53,000, 005.00
ST, 0600, LI
AGO0GRYLQ0

£,800,000 00
S8, 008,000
B0,000,000.00
S,H00, 000 .06
21, 0083 0000
80,040,000.0¢
IR000,000.00
RO 000 000.00
SOO00,000.00
S3.0083,00.00
30,000 1G0.0G

1,03%,000.00
25, 000.000.00
2500000000
25,000,000L.00
25.000,000.00
13,0083, D083 00
20,000, 60060
50.0410,0430.00
243,000,000.00
50, 000,0006.00
585,300,000.80
A4, 577 00000
5. 000,.0006.00
58,000,000.00
56,008, 0000
38,758 00500
4%, 000,000,000

G 00.00
S8, 00010050
26000 000,00
25,000,800 .40
ST,000,000.00

12,355,580.18
375915815
49,571,505.56
43,987,411.11
49,5990,750.00
49,850, 250.00
47,586,656.56
49,594,583.33
49,967, 015,65
40.593,$51.1 1
40,354,455 00
4% $8E, 23000
18,396,437.50
A5.392,055.55
49,593 (93,34
45,057 51329
43,992,083.34

1O17,898.81
14,905, 250 00
24,481,395 .83
74,983,333.13
24,995,368 06
39,887,111.11
15,995 555,55
49,595 000 00
1399330010
49,583,598.59
49,95%,008,00
43,570,932.58
49,983 041,67
43,985 555,55
$9,585,555.56
38,735,791.67
44,578,850.00

12,352,331.15
3758750724
459,576,055.00
49,374 30K00
45,981, 135,00
45,596,540.00
AL QR AG0.00
43,993, 330.00
45,976,035 00
A%, 985,260.00
4,56, FORAD
45,980, 790,00
18,595,702 5G
473,9%3,025.00
45,985,955 00
49,982, 350.00
45,985 5R0.00

1,017,706.41
24,99%,130.00
24,993 S10GH0
24,985, 55000
24,993, 430,50
39.987,1%6.50
19,995,000.00

49,583, 520,00
$8,368,716.00
44,568,373.35
45,980, 795.00
45,985,986 00
43,555, 540,00
38,735,102
44,380,429 56
39,5%0,000.00
45,987 500.00
25,872,959 00
A%,982 350100
1

{3,
48,553,152 54
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Page: 5

fMarket Vaige

Gromp Aot Seo Type Seci Description
Ra NYRE (PR FO3LG CAFTQLLOCR
#8 RYRD ORD THA2Z TULIP FLINDING CORR CP
el NTRE CED FOEIR G AMERIDA RS HLDGRINC TR
HG WYKL [ty FORNE CRUPINHNG ULCP
P8 NTRD TFD TRE2T  VARIABLE FURDING CAP COLLC TP
R NTRGr  CPR OIS BARTON CAPITAL LLC TR
Pl NTRD RO FHR31 TULIP FUNDING CORRF CP
] MYRD PR FOHIR TLLIP FUNDING CORP P

RSk NTRG CPL 79936 THRIE PRIAKA FUNDINGLLOCP
P31 NTRD  ORD THIZY  CARCOULLP

st NYRDN PR FOBER SHEFFHELD RECENABLES CORP CP
P51 NIRD CPD FERE RERENCY MARKETS NO, L ULCIR

[ERY: NYBRD (PR FRH4T REGENOY MARKETS 80, 1008
#51 NTRO  CPL 76941 CREFUNDINGLLCCP

Pt NTRD  CPD FHRAE NG AMERICA IS HEDGS INT CP
% MYRD  OPL F8EEE NG US FUNDING LLLCP
Bt NT&RD P FEORY BRYANT PARK FURHING LLCCP

£35 NTRD (835 TRNGH CARLOLLOOP
F5i NTRG PO FEoRy CAFCO UL CP

5y §T8D PP FOHE0 PARK AVE RECENARLISCOD UL CP
e MYRD OPD FAGEL  PARK AVE RECEIVABLES COLICCF
] NTRDR 3] THIEZ FALCON ARBETSEC DORP P
&3 NTRD RO FORE3 TP FRBERNG CORB (P
5 NTRG OPQ 7L THUNDER RAY FUNDINS 11O OF
3§ NTRR CFD FEHeS  CRE PUNDING LLO0P
6 NYRED  OPD FROES  HIBL FINAKNDE CORR (P
P31 WIRD LFD FEGNG URTTER SECURIVIZATION CORP £P
F£58 NTRD (@9 IBGTS BRYAMY PARK FUNDING LLLCP
P NYRD PR TRGTT NG AMERIC2INS HLOGR NG P
P38 NIRD  (PD FORAG HERC FINANCE LORP OP
P& WTRD TP TRGR7  HABU FINANCE CORPCR
Pa§ NTRD CPD FOURE NI LS FUNDING LS CF
% TR RO YOOKS  THREE PHLLARS FUIRDING LLCCF
[y NIREY CRQ TRESG CITGROUP FUNDING O CP

CRP Totn

B4 NIRLY 3 78755 TOYOTA MDTOR CREDIT SCRP LP
#5i NIRG IR FEEET O TOVYLTA BAOTOR TREDMTY CORR CF
Ry NTRE ¥ FRETTOTOYOTS MOTOR CREERT CORP OF

(49000
G.60000
37200
G.50008G
QAZLO0
(144000
065008
7000
0.55008
Q.350010
£.50000
044086
3.44000
{L55000
082008
L8IN00
0.440(10
{60000
060000
0.42004
{1420100
0.45003
3.85300
(1440050
0500043
{.44000
0.45000
345050
QEGO0G
G.25000
£.29000
3.81004
690
{.203000

£. 75000
$.655H0
Q60000

BIA0S09
G2/100s
5%/%0/03
43402409
GRS
DRAOB/00
63403404
4/03/09
J04/572
5017708
3L

FOB/0R

]

5
39

VIR
.

22t

e

o

fXod

foriit o B SCRE o 4]
AR N

oy

pve]

fo2d

S

&

03/03/08
33/3570%
02/19/0%
Q27 4R/0%
N3737408
03/1%/0¢
$R7/19/03

£3/05/08
02/05709
62/13/03

0,000, 00Q.00
300000
ST OO0, 00{L00
50,000,000.00
58,0001,000.00
FHLRQL000
SO.500.000.00
50,000,0001.00
30,800, 500.00
58,006, 500,00
5%, 00000.00
S0, 018.000.00

4,460.000.50
SO GO0, 00000
S0 DO Q00,00
5860000000
5,00 G010

$.003,000.00
58,000, 008.00
AGO0G,000.00
25,500 406.00
543, 000,000.00
3,124 20000
SQ,000,000.00
101 OO0 ODLOD
SOO60.060.05
543.0(83,000.00
50,000,000.0C
SQO53.000.00
000000000
1G,0060,00000
SH8O00,.006.00
25 0G0 I0.0G
11,151,000.00

A28 I22 32
3B8,573,213.48
48,343.8006.00
43,%73,863.11
43,984,833.3%
35,985,076.66
43,972,918 .67
43.974,831.33
49,978,313,
43,958,383,
ARGIT TV
49,7366,844.45

4,45%,727.45
49,568,444, 44
49,04%,055.58
44,938 TROLOD
49,882,377.77

45,381, 875.G0
48,342.222.22
A8,992, 750,08
],892 550,00
35,938, 25.00
24,977, 958.33
131,143,8%4.90

45,981, 6701.00
39,555 830.00
45,983, 920,00
49,581, 11000
35,985, 784,60
49,583,160.00
9,983, 15000
43,573 315,00
59,570,750.00
49,981, 600,00
45,594, 525,50
4,458,511.63
45,974.635.00
45,954, 350.00
45,954 505 00
43,576 55540
43,974,535.00
33,967,628.00
43,977,538.50
49,362, 500.90
37.113,456,54
49,982,%85.00
49,963,675.00
49,968,675.00
49,842, 0050.00
4%,976,035.00
49,562, 18000
4,991, 385.00
Q59507700
49,059, THL00
23, 978.0%7.50
13,150,982 83

6,356 811 00000

5,364,570, 550,47

4,364, 75%,435.48

3(1,235,000.00
33,335, 040.00
18,635,600.60

303, 2950006.00
23,335,500.00
16,635 400,00

343.3287.020.68
23,337,218.43
16536.863.12



Log Angetes County Tregsurey
Treasurer Portiolio Comparad 1o Madet Value
4s of lanuary 33, 3009

Furned: Ponted Surpias investments

Attachment X
Groug Aot

pc Type

Rescription

Fase Rate

Mat Date

Par

amortivet Cost

#age @

Barket Valug

oS NYRD
Bt NTR{
P8 RURD
EAS: NTRD

B3 NTRG
pS NTRD
Pl NYRD
RS NTRD

P3} NTRD
Fsi TR
PS5t NTRD
PR NYRED
S RTRD
P35 NTRE

5 NTRD
Bt HTRR
] MNTRD
Sy NTRE
P51 MTRL
PN NTRE
£34 NTRER
P NTRED
S MR
BS54 MTRE
28 NTRD

23 NTRO
poi NTRE
£ NTRD

3

el
W S

MNTRE
RIRD

B MYREG
# WVR{S
(R NTRD
B NTRD

s

NTRD
NYRD
R}VRD

?ﬂ,
@

Kk

b
[
o=t
LR
ot
TR
P
]
R
Py
€
Tt
2]
CH
[
CE
[
Pt
CEi
P
CFi
P2
i
¥y
s
P Totad

FROE
FFCR
FFLB
FECR
FECR
FRCE
FECR
FROE
FRCR
R
FRCE
EFOR

9204
THLO%
79816
TRRYY
QBB
RIS
TRBLG
74834
THR35

79530
74943
Fahen
PR
73931

v
P
<~ £

DGR S
0 s

s

3% O
i K
Yo

~
%]
i
o

BIALY CREQIT CORP OF
PRUDENTIAL FUNDING LLC CP
PRUDENTIAL FUNDING LLC CF
TOYOTA MOTOR CREDTT CORP 0P
PRUDENRTIAL FURDING 11O CF
FRUDENTIAL FUNDING LIC CF
TOYOTA BACTOR CREDIT CORP OF
AR CREDIY CORP (P

AMEX CREDUT CORP OP
PRUDENTIAL FURNDING LLC CF
TOYCGTAMOTOR CREDIT CORR CP
TINDTARACTIR CREDIT CORP TP
PRGOENTIAL FUNDING L CP
TONOTA MOTOR CREBIT CORP R
TEHDTA MOTOR CREDIT CORP UF
TOYOTA MOTOR CREMNT CORR CP
TRYQTA MQTOR CREDIT CORF OF
TOVOTAMOTOR CREMY CORP CP
TOYQTA MOTOR CREDT CORP (P
TOYOTA MOTER CREDIT CORF OP
TOYOTA MODTOR CREINT CORP CP
AREX CREDIT CORP IIF

ABAEX CREDIY CORP CF

AREER CREDAT CORP CR

CHEVRUN FUNDING CORP CR

FEOB {CALLABLE}
FRCH

FFCR

FFCB ICALLABLEY
FRCE ICALLABLE}Y
FFLR {CALLABLEY
FRCE {CALLABLE]
FFCR {CALLABLE)
FRUE {CALLABLE)
FRCR ICALLABLEY
FFOR (CALLABLE}
EECH {CALLARLES

{30000

;35000

35040

35000
050000
Q58000
3.55G00
0.3000¢
330000
£.50000
Q35008
.55300
0.5000¢
1.55000
(. Z0000
026000
{1,400100
046003
1330000
£.3%000
0.R000
{L.50000
0.50004
11,3010
0.25000

Lo IR 4

<X

"3

’

4.50001
5.58000
% 37500
$.25000
522000
5.30000
5.05000
440000
4 12580
R G20
3.95G00
335006

12408709
rsrifon
Q2711708
oRi12/0%
Q22308
32723705
L3840
GRS
03713708
0272788
(2413404
GR/37/08
0304705
02723708
QRG89
02453008
Q417138
32/53/0%
OZAIRI0S
3704709
(3712408
QR09
43733,/0%
03/13/09
23719/05

{2713/05
03/18/0¢
51187/
QiR
G5/18/12
5719412
10/24/12
114742
81718412
G2/0671%

e fe
ETERTEE

34, 000,000.00
B O00LD00.00
20 000.080.00
7,481.0041.00
80,000,080 .00
14,000, 000.00
5,426 D000
39,900,000
7.075,00(.00
50,000,000.00
35,028.000.00
B, 276, 80000
50.500,000.08
1,838 500,00
34394 SO0
5,132, 000.00
2RG%,000.00
11,376,008.00
58,G04,008.00
€, 545 01300
3%,%33,Q000.00
7,577,006.06
I8 413 000,00
7,733,060.4C
25, 0085,000,00

34, {80 0.0
543,0003,0001,00
20, 500,000.50
FR R REERE ¢
S4,G00,000.00
13,000, 000.040
SALL05.00
ER,300,000.00
FA7S 00600
54,005:,005.00
35,078 04C.00
4,275000.00
SG,000.000.00
185800100
24,%%4,000.00
4,342,003.00
35,083, 000,00
31,378, 000,08
541,000, 031.00
5. 548,050 4¢
3R,33%,000.00
7 577 30050
2E,318,000.00
7.733,.00{L60
25,080,000

34,000, 170.065
5300081500
20,000,366 .00
2,481,528 37
0005 435,00
12,003,304.45
% A25,596,85
29,259 402,30
TOFI0I548
51.005.630.050
35,039,330 61
B2F7,382.23
50,006, 75.00
1,858, 361.31

59300080

675,527,000,00

24,383,762 ¢
{12.8%
25,081,827 67
11,376,451.83
S5.000,415.00
£.548,145.38
8,357 18350
7,575, 541.38
2845%,435.28
LRtV A
24,798 24500
573 968 112,82

5971.000.00
25,060,504
25,000,000.00
45,000,000.0¢
45, 000,000.00

B, 750,000,460
18.525,000.0:0
204,008,000.60
50,0H30,030.00
SO,000,000.5
S{,000,500.50
50,000,800.00

SRY0035.83
24,58%,514.24
18,363,237.4%
45,000.604.00
44,952 530.54

8708531
18,522,093.02
18,9653,085.93

3,000,400 40
50,000,000
34,954,485 58
43,858, 854.00

5,89¢8,527.81
25,140,625.00
37,054,687 Al
A%, 4541,00(L60
§5,548,437.50

£670,312.50
19, 708,0146.8%
30,557 50600
35,26%5,625.00
50,015, 515.08
50,031,258.00
G0, 56, 25000

o~




Los Angeles County Trensurey
Treassurer Portfolio Compared 1o Market Yalue

Az of January 31, 2009
Fund: Ponted Surpdus fvestments

#Attachement X

Group Aot SecType  SectD DRescrigtion Face Rate  Mat Dote Pas Amaortized Cost farkat Walus
BSEONTRL FFOB 5357 PRCRDALLABLES A05000 0351203 13,300, 000.00 12,288,895.%5 12,303,843.75
e MTRE FE 76338 FFOB{CALLABLE) 3ES000r 13/12/13 5. 00%.Q000.00 25 ,002,000.00 25,578,312.50
et HTREG FRRLG  FROE {CALLABLE} 3.189‘30 04/87/11 33,350,00040 33,282.203.56 33 4/5 ¢ 62 2
PS NTRD FHEO0 FFCR {CALLABLE} IR00H 04703713 SG.000.0003.00 39,550, K116

Ph NYRE 76533 FFOB {CALLABLE} S TR D213 A2,205,000.00 42,301 483,18 43, 17" "4" 6"
A5 NERD FTIAS “k(“ {CALLARLE) 3.3 SJJO 04/03713 18,850,000 40 18,473,304 67 18,542.003.13
&Y MTAD Q9N FRLR 3.32500 DRA2341% 43 71000 52,231,384.05 42,851,300.60
Bl MYRG FOLGT SRR {CALLABLE) 325000 10721710 50,400,000.4C 45,872 856184 A TS 7RO00
28] NTRD THI0%  FRCH ICALLABLEY IGO0 AR T000,000.00 6,996, 20048 7,300,625 00
Pl MYRT 117 T?j 337500 OUAAEANL ROO00.000.00 32,3135,863.02 54,100, 37500
P& NTRD FHIAS 3EBONC 11404318 28,165,000 25,365, 50000 33,174,314 06
PS5t NTAD 79146 250000 M08/ 2%, 005L0081,00 34,986,355.36 35,852,387 55
PGl NTRD 7elel FRCR 350000 10703411 50,000, 80000 48,348, 738.84 B19RE 75,00
PSt NTRD 75175 FROB {CALLAKLEY IA5000 G5/06741 203,003,000,00 G000, 000,00 20,343, 75000
Pt KYRD 5 FECR (CALLABLE} 387500 1130/ 0, 000,000.00 53,805,000, 54,781,250.00
FSE o NTRR JHIRG FRUB {CALLABLEY 3BT 13/ 15,000,000.010 35,000,000, (3 25,390,632 5 {0
P5L NTRD FRCB TRHOT FRCR (CALLARLE} AB7H00 11041k 27,0325,000.00 2703500600 37.847,365.63
i WTRD  FECB S36T7  FRCHE ERTEH U TECTR S 25,0430, 130.00 25,404,638.34 25.218.7 )Q.'}Q
RS NTIRD FRCE 3465 FFCB {CALLABLE} 342500 1271671 S,000,000 00 50,0080,0000.00 50,052,500.04
Pl NTRE FFCB TRAET  PRCR {UALLABLE} L0000 1R/15401 25, 500.000.00 35,000.000.00 25,132,812.50
F51 NTRDY  FRCR FHAGE FRUB (CALLABLE) ERE S 2,’15 11 5000 000 25 TR0 25 19 2 81“‘ 54
PSE NTRE FRCB 75468 FROB (CALLABLE} 21258 {1811 25,808,000.00 2500100000 ; ;

FM OKTRD FFCB 79457 FECH (LALLABLE) 3.312530 13/ 51 25 006, 0RG.00 33.000,000080 24,984 3760
P30 NTRDY  PRCH T3488  FFCB {CALLABLE} 300000 12715411 34, 225000.00 14,215%,751.04 14, 255,543.75
£ WRG FrCB 7RSS PRCRDALLABLE) 31255 1273167414 38,008,000.00 25,000 006.00 34,%74,125.00
S NTRD FRCE Fa5iA FFCB IRTBO (18735711 \»,Ou O0G.00 53,621,438.94 53,437 50000
P51 NTRE FECB 79515 FRCH 387800 O%/2%/11 50,800,300.00 51.621.419.94 5243750000
PR ONTRD  FFCB 73516 FRCB AETROO QB/I5/1 3G.000.00.00 3106811688 31,462, 300.00
P35 MTRE FFCH FQE44 FECB IRTE 08725712 BOLO00G, 00000 31,483,63%.83 32,437 500.00
5 WYRE FFB 79547 FPCR{CALLABLE] L0000 x2fis/i 14,3 000.06 18,163,381 .08 i4, Z 5,¥78.13
RS NTRIY  FRCE 73548 FFOB {CRLLABLEY 3ARG00 LAG/1L A6, 50 00000 45,452,705.34 48.470,937.50
B3 WTRE FRCB FHRET FRLE {CALLARLE] 312500 12716418 48,330,10045G 40 287,035,053 A053204,793.7%
RS NTRD  FFLB 7558 FRCR ABVROG O8R5 43, 685,000.00 51,255.278.64 S2,4057,143.75
5 NTRG FFCER FORTT OFELB 3ETS0Q0 08/78/11 35,(00,000.0C 25,315, 148,53 2625875000
et NTRD  FRO 388%  FRCR QATEGD R 17,63 2.000.00 17,506,140.56 18,0446,736.2%
A NTRE FRLE TREXT FROR SO0000 0301 4.905,000.00 5,257 267 %4 %,88%,735.84
BEE O ONTRD FRR F9645 FRCH 537500 OFAR/LL 28,0589,000.00 30,250,398.34 33,408,386.55
P NTRD  FROE IRG4L FRCR 200000 1319431 25,855, 008.00 2 3,85.‘3,0&32.@0 29,739,021 38
pg HYRG  FRCR POEES FRE 527500 07 L‘:«‘l 13.4030,000.00 13871,9558.10 13,088.437.50



Los Angeles Uounty Tressurer
Traguurer Portfolio Compared 0 Market Value
As of January 33, 2008

fund: Posled Surplus (ovestments

Attachmment X
Froup Aged

due Yype

Seifs

Rescription

Fave Rate

fdat ate

Par

Amnartixed Cost

Page: ¥

Pariat Valug

#54 NTRD
PA MTRE
(2% NYRE:
P NTRD
RE NTRE

#5i TR

N NTRD
P4 NTRO
[ NTRD
PRSI NTRD
Pa MNTRO
Pt NTRD
PR MNTR
F&4 RERD
P35 NTRD
F5 NTRO
P3i NTRD
4l TR

54 NTRE
P35 MTRD
PN NTRE
PSY NTRD
NTRD
NTRI

e
]

4] IR
P NTRD
B35 NTRL
P NTRE
kS NTRE
#451 WIRE
RS NTRD
R NTRE

At NTRD
bt MYRD
#5i HIRD
A MIRD

Ra NTRG

FECB
FRCE
FRCR
R
FRCR
FRLR
FECH Totad

FHLB
FHLE
FHEB
EHLE
FHLE
FHLE
FHLE
FHLR
FhLs
FHLR
FHLB
FrLg
FHLB
Fhile
FHLR
FHLB
Fhig
FHLE
FHLy
FHLB
FHLR
FHLB
FHLR
FHLB
R R
FRLE
FHLB
FHLB
FHLE
FHLE

7IETL
FGEIT?
79851
THELR
TIET0
7RIS

75343
75370
SN
RS YA
758X
RIS
PLVRE
75807
TRE0R
75856
75857
FEERY

g g Mg
o
N

o
I
I

5338
76353
Y5418
%

7

[ A R <BR T B O

b

=

fong N S
L D U W

7B
AIR0H
IR

S

FIRRL

FRCR

FFCB {CALLABLE
FROE {CALLABLE
FEOR {TALLABLE
FEOB (CALLABLE
FECH

}
LE}
LE)
!

FRLE (TALLABLE!
FHLB {CALLARLE}
FHER{DALLABLE]
FHLR {CALLABLE)
FHLE (CALLABLE}
FHLR {TALLABLE]
FHLB {CALLABLE)
EHLE {CALLABLE]
FHLR {CRLLABLE)
FHLE {CALLABLE}
FELR [CALLARLE)
FHLEB {CALLABLE)
FHLE {CALLABLE)
FRLR (CALLABLE)
EHLB {CALLABLE]
FHLR [CALLABLE}
FHLB (CALLABLE)
FHLS (CALLABLE}
FHLR (CALLABLE)
FHUE (CALLABLE)
FHLB

FHLE (CALLABLE}
FHLB {CALLABLE}
FHLB {0ALLABLE!
FHUB {CALLABLES
FHLR (CALLARLE)
FHLE {CALLABLE}
FHLB {CALLABLE)
FHLR (DALLARLE)
FHLB {TALLASLE)
FHLS {CALLARLE)

ERYAH N

2.6010
250000
280000
70000

450000
4 50000
462500
435001
4. 05500
A.00000
400000
400005
4.05300
4, 250G

S.Q0000
R.3Q000
400000
3.30040
215001
4.30030
A.40000
4. 50600
4.00%0
3.00000
3.75080

/11
G124
QL8715
$11/28/1%
03/2%/13
92715713

28135,

1R/14{12
13/34/12
12021712
0123412
01722713
52719743
DB
G2718413

SRS/

b

2713413
RS
03711713
03/18/13
3/04/13
$2528013
03718413
{3/18/13
03438713
{3/18/1%
03/0%12
23717713
04/0913
0077
4/34711
01/23/13
84/59/13
D241
(34724713
04709733

MRS
O 23713

<r

25, 000,000.00

DO6.300.0

S54,000,000.00
35,000.000.00
25,408,400.00
25,000, 000,00

3

25,133,828.400
2%,007,676.82
50,800,800.00
25 000,000,060
25.0600.000.00
26,1156,149.43

26,418, TG0
24,855 552 54
49,421, 875.0

24,750,537 50
26,730,337 B0
26,703,125 .40

1,795,967 G000

1,815,721,31%.61

§RA7 B85, SNG4l

GaA1243

1G,000,003.08
11,000,800.00
25 000,000,080
48 705 0000
25,000,600
25,008,000.00
25,080,000.00
555 Q0 HO0
25, 00(L000.00
13,530.000.043
3i3,4001,600.00
28000, 500.00
50,000,000 0
182554500400
20,0500,000.00
23,155.000.00
25,500,000.00
25.006,000.00
26,005,000.00
35,000, 0065.00
3,385,800.00
2.875,0(3.080
35,000,300
FR,000,000.00
34T 0060.00
30,480,008
S2,000,000.00
L, BO0L00.0G
6,000,000 .00
37075000000
30,0300, 5005

10,060,000 04
11,0004,001.00
25,600,500.5¢
38,753, 862.87
24,984, 711,69
5,000,000 50
25,308,600.00
24,977, 058.30
25,000,000 00
13,833,507 19
30,40, 006.00
25,000,000.00
S0,000,000.00
15, 155,000.00
50,285,580, 15
21,165,783.52
25,0160,00.00
24,958,762 32
26,4500 000,00
30,0610,000.00

%,89%,277.47

8,575,000.00
25%,6011,000.00
23,990.858.54
35,473,034.79
30,625, 760,99
%0,083,771.93
58,097, 175.89

6,011,551.23
37,152,774.03
43,378,898

3556406150
25,038,062 .5¢
22,039,082,50
15,943, 0358.38

18,642,915 .65
50,156, 250.00
34,196,665 63
25,101,562.50
25,101,562.50
2,455,000.00
30,525, 000.00
14,182, 725.00

8,497,437.50
25,140,625.00
25,101,562.50
35,630,203.13
S0,281,250.00
501,343, 75,00

6,141, 25000
37,283, 545,85



Los Angetes County Treasurer

Treasurer BPortfolio Compared (o Market Yalue
As of farzary 33, 2009

Fangd: Paoled Surplus nvestinents

AMtachment X

Groug  Agst SecYype  Segd Description Face Rate  Hat Dale Far Amaviized Cost Prarket Valuse
NS MYRD FHLR TIE22 FHLB {CAULABLE) 3.00000  {722/1% 25.004,0006.00 25000,000.00 25, MER 4T .50
pach MNYRD  FHLB FTLTZ OFHLE {CALLARLE 3T 04/2%13 58,000, 000.00 45,738, 214,68 35171,R78.00
AN NTRD  FHLB 7721? FHLR REINO 0%28713 S3,000,000.00 49 895, 617.03 52,375,000,
] MYR{ FHLE FIERE FHLD {CALLABLE) $.35000 D8718/13 31,835, 080000 31,625,008.00 2BTROTE3:
pEt NTRD LB FRB2Y FHLR 340000 0440308 G000, 5000 06 SL.000,000.00 5335500600
P& NMTRD FHLE TREN FHLB {TALLARLE) 420000 072451 3315 0000 32.315,000.00 32,77%,528.13
Pt TR Friti FO0R6  FHLB {CALLARLEY 325000 DAL 24,305 30000 24,238,072.77 34,325,190.83
Pt NTED LB THEET  FHIR 3558065 O1/25/10 S8,000,000.00 50,069.545.25% 53,173, 875.00Q
PR MYRE  FMLE 79100 FHLB §.25000  D6710/18 7505 000,00 IR, 242,55 2,096,158.2%
PSS NTR Pt YOI FMLE 425080 06/13/10 23,000,000.00 R,277.468.67 X5,902 18550
P& MTRD FHLE TRi03 PR A37R00 D& 35,0“*},0“&00 34,300,041 5% 35,128,562.5¢
Pat MNYRSE  FRLE 7934 FHLB {CALLABLE} L2800 0¥ 18!1 . 12,495,000.00 14,515,865.91 14,703 365.63
P NTRD FHLB HI0E FHIR 3560000 12480430 4?.,64.‘9,0:’ (.00 41,8%6,193.04 43,265,498.44
3l MYRD FMLE FELI4 FRUB {TCALLABLE} %37300  1/D6/10 25.0001,000.00 34,968, 276.15 25,320,312.50
fa] NTRD FHLR FG1Ls FHLE 32500 OB 25,000, 0050.00 25,034,100 3¢ 60832500
PSi NTRD  FHLB J81ik FRLR ITEA g9l 13,380,0000.00 13,350, 000.00 14,405,103, 3
FEd YRS FRLE FGIEZ OFHLB 37000 GWIORAY A3 230.0600.00 43,383,458.84 %,310%,084.38
P NTRD FHLB 2142 FRLE [CALLABLE} 375000 11503411 A5,000,500.00 7% {00, 000.00 35,388 437.50
Pt NTRES FHLE TH143  FHLB {ICALLABLE} 275000 13403718 SHG00.C00.00 BOLO0G, 000,80 §0,82% ,4..2J C‘O
S| NTRD  FHIR ¥HI84  FHLE S0000 O%/0%/11 7,0030,000.00 7, X22,583.17 X483

P51 NTRD  FHLB 73147 FELR {CAUARLE) IS0 1304481 28.000,008.60 25,0083 00,00 ¢

£33 NIRO FHLR FLIRT HHEB TAHER 064314411 4.500,800.00 10,263, 117.08 kS8 63*,552 50
P51 NTRD FHLR T3181 FRLB ICALLARLEY 3RG0X) 13704513 25 8G0.500.00 25,004,000 00 ?,5,4‘36.240."‘2
3] NTREF  FRLE 7azp4  FHELR {CALLABLE} 4,000100 1128711 34,008,000.00 36,000, 00000 363,325.0 Of,s 0
Y] KNTRD FRLR FHING  FHLE {CALLARLE) 3500040 15/1713 EQ,000 005,00 48,052,729.14 51,343, 750,00
P51 MNIRD  FHLR 78306 FHLRICALLARLE} 360000 1110718 35,004 00400 34,9940, 785.30 3534083800
] NTRG FRRLB 73346 FHLD 25060 14010 I0,800,000.00 13,137,586.54 11,434, .¢O¢ i¢]
B MNTRDY  FHLR TREREG FHLEB F375% UM A0 35,000,0006.00 25,588,352 61 26387 30500
#51 NTRED  FHLE TR3E0 FHLB (CALLABLE} 340000 12/0871% 20,890, 00000 20,988,006 4% 21,285,1731.98
ey MIRD FHLR TaI8s  FHIE 3.50008 1371041 25, 006, 006200 25,200,558% 25,867,487 .50
BG NTRIF  FHi# 0REH FHLR IR0 03711718 25,000,000.00 25004, Gi?, 54 R ILAB0
AN NTRC  FHLB 7R386  FHLH RSO0 D765 18,000, 000.00 10,068,749.538 ”‘,;37 00406
PS5 MYRD  FHLR 79368 FHLB IRTEQN LABAIN 2, 500 00000 33,065,742 96 33.944,521.88
s HIRD FMLB 73381 FHiR 12500 OB/ 30, 750,060 00 30,594, 8793.41 33,489, 931.88
e MIRD FHiR TQIRE  FHLB 3.500300 13169411 16,080 0100 16,032 .386.14 15,635%,000.00
Bgi NTRE FHLB FORET FHLR 350000 12409711 18,0360, 800.0C 36,421,395.81 16,835 000,00
o NTRD  FHLB 78386 FHLE 437500 IW/22/1 25,000,000.00 ¥5,570,56%.88 26,187, 560.00
RN NYRG  FHLE 79407 FHLB 325000 p3ANL BE00.000.00 51,115,652.17 $1.6450,625.00
#GE QIRD FRLB T343% FHLE 35000 0371148 30,2 25,000.00 3,531,058 .40 33,216,737 81
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R WTRDN  FHLB 94T FHLE EIALLABLEY 343500 12/0%/1 25,000,000.00 25,0005, 000.00
751 NTRD  FHLB TREZT  FRLB {TALLAKLE} 3232500 130971 25.001,800L.00 25,006,000.00
e MYRD  FHLE 76438 FHLB {CHL ABLE} 3125080 12409438 25,040, 000.08) 25,400,800 40 54
[ WTRD  AHUB 75435 ”ﬁtﬁ {CABLLABLE] 308000 202357 28,000,000.00 25,000,000.00 }.‘3
Pat MTaD FHLE WEET AR £.20000 Q30113 13, 550,000.50 15,448,004 30 1%,
Pt WYRD:  Fhibk 7SAGY FHLBICALLABLEY 3O000C 12/234% 35, 00,000,050 A5, 050,000.00 5.3 0 5 75, u«}
pSt MTRD  FHLB 70464 FHLB {CALLABLE) 12500 13/73/11 25,000,000.00 25 00105.00 25,085,837 50
P MYRD FHLE FGALE  FRLB (CALLABLE} FAROO0 1209711 33,760, 000.00 33,748 970.37 32865, 500,00
FSH NTRDY  FHLB FEROD FHLE JCALLABLE} 33500 325231 IS, B06.000.00 25008.080.00 IS LTB IS
P51 NI FHLE FERVE S B 325000 03711718 1R,000,000.00 JAZA2,245.43 34,455 37500
PR WYRD  FHLR 79525 FHLE 380000 12/0%/11 6, 3865, 006200 6,254,736.8% 6,347 29315
PS BTRD  PHLB F8535  FRLB 362500 O7AL1R 25,355,000.00 287X 275, 01 16,433,531.25
P NTRDy  FRLE 79531 PHLB {CALLABLES R800060 13708021 11,000, 000.00 10 235,375, 38,398,875 .40
£34 NTRR  FHIR THEBAG FRIB{CALLARE) 33000 22728/%: 25.000,000.00 28.004,0 OL‘L"O #8,117,387.50
P51 MTRD  FHLE TORED FHLR {CALLABLE) 310000 1242311 25,800,00040 25, 500,500.60 38,187, 500.0¢
Pl WYRG  FHLB TIS5X  FHLE (CALLABLE} 330000 12429411 25000,03.00 25,0430, 000.0) 25,87, 500.00
£S5 NTRD FHIR TOLEES FHLB 3RG000 1209511 32,980,000.4¢ 23.448,435.04 FIRAGE28.13
£33 NTRE FHLE 7an82 FHIR 325000 0371371 49,070,000.00 G0.322 850.0% S0,580,108.38
Y NTRD  FHLR THERY FMLB IEIB0N DR 33 PR 000L00 34.784,863.85 35,318%,88%.50
P35 MYRE FHLE FQRE4 FHIR 475000 123G 4, 7000000 2R,836,860.13 265,453, 335.00
P NTRD FHLB TASRE FHLR 5. '%'*‘”\0{} 9%418/11 SG,O’&*‘},O“&A,OQ 5377323373 84,359,375 00
B MTRD  FHLB TOERE FHLB S.25000 0HD{1L 131,0835,000.00 13,262,%88.35 11,843, 284.3%
PG WTRE FHLE 79629 FHLR 3. '473‘10 FYAY IS 38,0060,000.00 38,995 753.08 39,333,135.00
o8 NTRD  FHIB FH6EL FREB 352500 OR/16/11 £3,000,000.00 A4,657,914.42 44,854,378.G60
pa; NTRD:  FHLE FOREZ FHLR 382500 O8A1ES1L 50,000,(610. 4 S1,A2L,687 8% %2,1%6,250.04%
PSi NTRD  FHLB 79644 FHLE {CALLABLE! 200000 13729711 1,350, 000,60 11 360,0041.00 3EAX0,350.00
et MYR{ FHLE TREERE  FHLB AA00D 12530431 T8 000 000 440 25,800,000.40 2RA56, 45000
Y] HTRD FHLB 73857 FHLE 233000 1278711 25,000,000 0 2EQTL TG 2515625000
] MTB{ FHLR TEYL FHLB 537500 0818713 3H, P95, OG0 FBR6,555404 3R.736,301.36
#5t KTREY  FRLB FOERE FHLR 382500 0740141 5,000, 505.00 15,67¥8%,857.34 18,8%8,325.00
oSt NTRD  FHIB ; 487500 11/18/11 15,»0@,20«.;;0 15,282 303,57 185.3134,375.00
Rak MYRD  FHLR 333500 %;13/1 i 13 7RE ONG.00 18,386,014.14 18,213,951.56
PSi NTRD FHALB 5375043 9813 FHU8ER00.00 231,89%,2353.83 X1,733 186,838
=] MYRD FH{ & 1ERO00 03706712 2R,800,000.080 3550 000.00 IA,828,125.00
] MTAR FHLR 0000 90813 25,.006.000.00 24,595,754 88 24,822 687,54
PSi MIRD  FHLB 30000 12409411 20, 750,000.00 25,603 594 851 33,573,%15.43
Pt NTRD  FHiBR 2AR000 D1/30/12 20,000, 000,00 00810, 000,048 19, 781,250.00
FHLB Total 2,910 10,0000 2,958 G26,148.52 2978 3020434
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P5 MNYIRD FHLD TOERE FHLB DAN GO0 O3A0A0% RO, 00000000 413 Jea722.32 453,980, 000.00
5% NTRE FHLEs FORXG RHER BN J.3080G  G3/UYNe 35,343, 00000 §,33%,570.61 ,125,773.40
FHLD Totad 86,143,000.00 86 135,282,383 86,325, 771.80
#Li HYRG FHLAA FA8A5  FHERAD [CALLABLE RS TUS SR B R ) 25,000, 000.00 25,0083, 000,00 36,039 500,008
25 MIRD FHl TAERG FHLMC (CALLABLE) 513800 L3/0842 PARS EARE H RO 25,000,000.40 25,009 50000
B YR FHLLS T4581  FHLMD{CALLABLE) 312506 13705412 36006 50000 2%, 000,000.00 25,3 50000
P& NTRD FHLAG FRER?  FALMAT [CALLABLES RA2%00 1148412 32,006,800.00 3300000100 32002, 16080
B NYRE FHLM FAHIL FHLMC (CALLABLE) 533500 1305412 25, 000,000.00 ERREEIRE IR 25,608,500.00
B8 NTRD FALRS 75111 EHLaC ICALLARLEY 250000 A3FIRILE 3500000000 36,0003,000.00 XO377, 180,00
o5 MYRO [t 8] THAIVR  FRALMT (CALLABLEY 455000 12733442 25,4800%,005.00 5000, 000,00 25235 75000
&t NTRO FHips 76174 FHUMC {LRIABLES 4. 75000 2/LFE 46,006 00C.010 40,060,060.00 4,553, 300,00
PSi NTRD FHiM 75662 FELMC{CALLARLEY &A2500 (204713 25.200,800.00 24,985 983 58 25,005 00400
PAi MYHD B 7RBH% FHLMC (ALLABLE ) 405000 0063 25,000, 300.00 23,593,584 5% 25.008,500.00
|33 NIRQ FrLdA FERL0 FRLMC {CAULARLEY 00000 (2405713 2500000000 245855674 25,008 50300
P51 MTRD  EMLM VRELY PRLMO {CALLABLE 400060 02/0%/13 N,‘}OO 00 .55 50,00, BOOLG0 50013,000 .00
PS8 KNTRD FHLM FE83E  PHIMOCILALIABLEY & IO 3713413 53.0081,0(H1.00 50,000,000 SO047 500,00
Psy MIRD FHLM T5858  FHLMC {CALLARLEY 2S00 02707713 17,000,80040 37,4331,352.25 L7007 378,00
et MTRD FHLM TE3  FHLMC{ D’aLU‘sBLCj .um.,o 32713513 25,000,000.00 28,000 QG.’JL# 253, 67544
S NTRD FHRLM FLEIRE FRLMC {CALLARLEY 51000 Q348712 I2DB0056.00 2172783 .13 22.073.545.00
5 MYRS 14188 FHALY FRLMC {DALLARLE) 4.30000  03/28/13 SO, {830, 0630.080 SLLO00,000.00 50,1 10.250.408
54 WNTRD FHLM THA2  FRHUMC {TALLABLE) 420000 £3/35413 25,000,000.00 3G OOG000.00 25,137 550,00
pPss NTRD FHLM TH423  FHLMC{CALLARLE) 420000 QSK 25413 23.000.000.050 25,800,400.00 25,055,125.00
e MNTRE FHLM 76671 FHIMU {TALIABLE} A00MI0  H40%/13 S0,000,000.60 58,0000, 00000 50,135 B50.00
S NTRR FHLM TERTE  FMULNAC {CALLABLE} 403000 04708513 25,000, 600.00 25,000,000.00 25,084, 750.00
P35 FTRIY FHLAA TRYL4 FHMC {CRLABLE] 335000 G2/1%/i0 §3,000,000.00 43, 000,000.00 43 046,440.040
23] NTRD FHIN THRI2R FMLME {UALLABLE} RIEOO0 412713 S{LQ00,600.C0 SO0 000,00 3D 0000
P35 PTRE FHM FTRAE FHLMCICALLARLEY 400000 05/03433 15,000, 00000 254060, 03004006 22,383, 825.00
PR NERD FHLE F7IBT PHLRAC {CALLABLE} ERYiess] "42"2“/ i3 Si3,G08 300, CO 563,008, 0083,.00 51,258, 50004
2 NTRD FHIM TILEE  FHLAAC ICALLABLEY 3.9RGGN  G4/383 13, 00, D000 13,700.000.00 11,394,485 ¢ 0
£ RIRE FHLR T PHLMIL {CALLARLE) A05000 570103 KISREIEN Gi}x’,.&u 49,978 TIRS 56,373, 503C.041
2R NTIRD PRt TIVEY FRLMOUALLABLEY S30300 O4/R2413 25, 008,000.60 28 993 406,47 25,178 238 .00
F5i NTYRE FHLM 7384 FHLMC LALLARLE)] 4 13500 G5/1471% 6,000, OL&:.OC‘ 0,000, 00000 51,80 %000
P NTRD FHUM 78824  FHLMAD ICALLABLEY 425000 ORA3LAL 5,005,000.00 25,0004,0001.00 G 3LE750L.00
R MTRDY PR pA et ’HLN {CALLABLES 00000 QFFI84% 't‘.-,i’)t}i‘:, G000 4887 433,31 50,585, 700.00
B8 NTRE FHLR FRRIS MO ICALLARLEY 4 000G IR 15,0%4,000.00 RS020,567 34 3%,230,643%.64
P& NTRD FHER TN rr‘ll.bf’. (CALLABLEY 4,32500 07413711 583,000,000.40 49 SR 34K 49 S,856,250.00
RE NYRE FHER 79081 FHLASC ICALLARBLE) ALIBHL QWL 2G,5{00, 000 .00 I0ATE 20673 20, 7606250
51 NTRD FHLRG TH082  FHLMT {CALLARLE 42500 97471 55,800,800.080 45 ,532,785.48 51656, 254100
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PR YRS FHi FSORSE FHLMC {CALLABLE) 3ET00 0 08530511 S.000, «UL C{} 48,772, 70595 50,835,935.04
PS4 NTRD Fritdd TEU8S  FRIMC {CALLARE} 362500 00 3,408, 4292300622 583,630,500
P5i MNIRD FiLad PRI? FHLMU {UALLABLE} RLI0 o830 28,34¢ ,Oi:t\,-»“u 35,574 572 46 WGV L6087
#5 WTRD  FHIM THIDE  FRLMO (CALLABLE 3330043 151071 R03,006,00%.00 4~s 5%, 789,95 03,128,050
P35 NTRER  FHLM 73115 FHLMO AHAP«"’ 400000 05f18/18 24, 34%,000.00 34,134, 722.132 24,313,855 .80
P NTRD:  FHLM TRLLF  PHLMEO {DALLABLES A3TBOR RIA04/1L 2500000000 25,000,000.00 8,172, 25000
S NTRE  FHLM 3160 FHIMC {CALLABLE] 400600 10714411 50,000,000.40 BT R85 B27,500.00
P35 NTRE:  FHIM 2T FHIMC BARAN0 0411871 25,000,000.00 16.064,3580.57 I6,828,325.00
P4 NTRD Friind FRIGR  FHIMAC SAE00 D3N 25 000,008,406 25,063, 156.57 A6,838,135.00
a5 MYREG FHidg FORET  FHLMC {CALLABLEY 382500 12/0%/11 25,000,000.00 8,000,000 00 25,320,312.58
Pt WYRE FHLA 79388 FHIRGD \CAuLﬁmE} 253800 13715411 25,0041, 000L.0% XSG00, 000,00 2%,357,000.00
28 NYRD FHLA 78440 FHLMC {CALLABLE) 323000 12438411 50,000,000 .08 D00 0000 B0, 538,040 0 {33
P NYRD FRLM F9R8Y PR {CALLARBLE) ROS000 12181 25,000,000.00 25,00 006,04 25,305,%

P8 NTRD FHLD TH447  FHLRAL [ALLABLE} 30RQ0% LASAISL 25, L00.000.00 25,00%,004.60 2&197.?5003
< NYRO FHERA FO443  FHLMC [CALLABLE} 307008 12418431 I5.500,000.00 ZR,000,000.00 25,204 400,00
RS WTRD  FHLBA HRAG FHEMD ICALLATLE) 25000 12231 25,000,000.00 25,000, 000,00 25,310,350.00
PSt NTRD  FHiN TR44% FALMT {CALLABLE] 333000 1Az ,z*: £00, 000,00 25,800,800.00 2R A05 48750
pat MTRO FHLBA FOA4E  EHLML ICALLARLE) SQE00G 1252371 25.506,000 00 25,000,000.00 :‘5,&54,’.&(}01}{1
st NTRD FHUM FHE4T  FHUMC (CALLABLEY 308000 13/ ]B,G00,000.00 I5080,800.0¢ 5305, 25040
P MIRD  FHLM 75448 FHLMC{CALLABLE) 335000 13715713 35,0062, 000.00 25,000,060.06 ¥R,106. 000, un
[} NTRD FELRA FHEYG FRUSAC{CALLARLEY 33000 12722711 25,000,006.00 23,000 000L.00 2S.375,758.4
£5 NTRD  FHLM TRATL FRLMUT {TALLABLE} LRSS I P LT AR 23,000,000.00 25,060,000 44 25,101,000, 0;3
5 NTRD Fritiv FE4BY  FRLML 305000 O4/01/13 20.060.000.00 204, 188,956.82 506 ROG.O0
£5 NTRD FHLM 73480 FHINMC {CALLARLE] 326000 12723418 25 (R0 .00 A5 030,000.0C 25,080,750 010
Pud NTRD ik 73481 FHLMC{L b\l tﬁf‘h, 3.28000 13/32/1: 25.000,000.00 25, 500,000,800 75,120,250,00
[ENY NTRE RN F3452  FHLMC {CALLARLE} 3235000 12719711 SRECIRE SRS £, 00,5000 5,0321,480.4¢
Ps NTRE PRI BRG2 FHLMI {TALLABLE} 325000 1273341 34,500,000,00 34,500,000.00 34,652,345.00
758 NTRD Frith THERL . FHLMC{CALLABLE) 12R000 iz RGO 0HGONC 25,600,608 .00 2509 7RO00
P53 MTRD  FHLM 79455 FHEMC Ws M £} 317000 12/2m/11 A5,000,000.00 25,000:000.00 25,149,540.00
S NIRD FHLM 7395 FRIME{UA £} 325000 13733411 2R.600.600.00 p: &. LrOu Q08 UO 341,25{1.00
2l NTRE FHLM 79517 FHLMC LETBR0C 06I2&/1C 530,40310,000.04 ZRATR 51,145,003
B RS NE FHL8A FABIK FHLRD 28700 OR/IB/10 15, 008000080 15,45% ‘aaz,h 15,342, 20(1.00
o8 NTRE FHLRG TASIG PG $ARHO0 WA %.3*30.3&(3.3& 25,780,748.73 : "‘\’30 83
ek NTRD FHLM FORXG FHLAD 335000 ORIRfi0 3300000 40,665 564,63 EGER
o8 NTRD FHLA TREL FALMAL ICALLABLEY 432500  gF4/18 SRE00,600 ‘ £} f} 50,588, 181.38 JL* E56,250.0
et NYRG FHERG 7E5EZ FHLMC (CALLABLES ALR0G 0 O7/144 ;f‘ FRLOEE00 1R532,852.31 16,564,598, 7%
£S5 NTED FRLRA THR23 - FRLMTICALLABLE} 400000 411 12,825,000.00 1298141838 13,037,383.75%
P MYRD FHLAG 053 FHLMC (CALLABLE) RIR000 13/23/11 20,008 OO0 19989,537.1% 280K 33,&?"\ O
] WTRO FHLbRA TS533 FRLRAC {CALLABLE) 05000 12738711 35,000,000.80 25%,000,0001.00
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£5t NTRD  FMLM 7534 FHUAC {CALLABLE} RREPIES VS BT ICCT R 25,008,000.00 25,0063, 001,00
{ NTRD FrLbg FOR35 FHIMUO {CALLABLE} 307000 14.,: 22711 23,000,000.00 25,‘30\;,‘30"‘&0
NTRD FHLA THEDG FHEMO{CALLABLE] 3.150400 2728781 25,0041, 000,00 25%,0005,000.00
NTRES FHiRA 70584 FHLbAC {CALLARLE} SO0 0R/28/11 40,780,400.40 A0 ITGARTEY
NTRI PN FHhSE FHIMD SRISH USRI 42,53%,000.00 45,784,415.4¢
NTRE FHLA TRSET FMLMC 525040 HECINEY B OD0,000.00 54, ”lr LRS!
NTRD  FHLM 7588 FHLMC £.00000 06/15/11 50,000,0850.00 \ 54,625,008.00
NYRIY  PHREM 75625 ;HLML £83500 0F/1%/C 543,008,080 51, ;‘8”,5/0 R1,812,500.00
WTRE FHLA 628 PG REZRG OB{15/09 50,000,080 08 51,78%.826.7 L 3181250000
NTRD FHLN FHREE  FHLAMT {CALLABLE] 300000 13038411 25,000,000.00 35,000,000.08% 24,787, 000.00
NTRD FHLM 7RG FrLMUICALLABLE} 210000 12730418 25,600, 600.00 24597878524 4,805 003.00
NTRD FHLRA 736%3  FHIMC ICALLARBLE} 2ARC00 (1706413 35.0400,0400.00 25,500,000.060 34,854,750.00
NYRE  FHiM FEIOC  FHLMC 5OUG00 05715713 24,955 000,00 YRS PRIYNE 27,263,337.50
TR LB PTG FRLMC (CALLABLE] 200006 1243001 13,50¢ 53000 12,504,000.60 LAA04,288.25
NTRD FHLA FHINA  OFRLMAC {CALLARLE) LOO00% 1MA0A1L 24,500,000 "‘O 13,500,006.00 -2 404, 186,25
MNTRD FHLAM FOICS  FHLMC {CALLABLEY 22000 G1/08412 25,400,000, 24,903,208 40 B27,250.080
NTADR FRLR FAT0E FHLMC {CALLABLE} 205508 01/06/12 23, 00C, 000, JH 25400,000.0 ‘.-7.4 "40 o000
MYRD FHEM 79710 FHLMMC{CALLARLE) 0000 QA2 25,000,005.80 25.003,006.00 ;
NTRD Fribps FOVIQ FRLMC {DALLABLE} 2.25008 "? FOR{LE 23,008,000.00 23,000,000.00
NTRD FHLM TRTAE FHLAMAC {TALIABLE} FRI0G0 1ERSSLL 25,000, 000,00 25,000 00600
NTRD FHLM FOES0  FHLMC {CALLARLE} 225000 0L/3813 24,350,400.00 23,250,000.00
NIRD  FHLM 8BS FHLMC{TALLABLE! AR5000 QL2 25,008,000.00 25.085,304.78
FTRI FHLN 79524 FHLMC {CALLABLE QABO0Q 0E/i3A2 35,380,000.00 25,347, 106.0% 2
PR Total 2,855,182 000.00 76,586,989 .58 3,997 826,665,132
S NTRED  FRAM G7R30  FFUH RN G.3162%  2/12/0% 5,000, 050.00 25.000,063.78 24,996 50000
FRAM Total 25,0 {1,0G0.0G 25,000,063 78 24,9%6,500.00
Ph MTRE  RROBGR T4186  DEUTSCHE BKAG NY FRCD LRI UL 20,000,000.00 30.412.714.66 0000, 006.00
R NTRE FRODO TRAZA CREDIT STHSSE MY FRCD 2236635 0313 30,600,000.00 5{1,001,111.35 45,975, 000.00
Y NTRD FRCLG2 TER3G DEUTICHE BK AG MY FRCD D3I DR2L/0 50,000,000.00 49,521.218.71 50,000,000.00
FRODGE Total 120,000,000.60 18835 0AS 72 11%,87%,0H1L00
Pa NYRE BACEA 5814 FHIMO (CALLABLE} ZRR00 Q083 25,800,000.00 25,0003, 000.00 25,011,850.00
[ NTRE RAEA 78333 FHULMC {CALLABLE} BESOHG 031313 25,500, 0000 25,403,000.00 2508047500
PS5t MTRD MCIA TEIRAR  FHLAAL {CALLARLE) E5000 D3/12412 A5.000,000.00 25,04, 00500 25,003 475 .}
53 NTRE MELCSA TaRT0 PHLMUC {CALLABLE} 5.0000C  04/08/13 53,000,000.00 BE000, 000 00 SEL258,3500.00
PSi NTRD MCSA FETLD  FHLMC (CAlLABLE} L0000 04710713 25,002, 004.00 23R,000,000.00 35,0003, 7030.00
P NTRD MTEA 7658 FHLMC {CALLABLE) ATRGOL 08/23713 58,000,000.00 54,000, 000.00 S0,501,550 00
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Groug Aot SecType Seqihd Description Pace Rate  Mat Date Par Smoprtized Cosy Barhet Value
¥51 MTRD  MCSA FIO0Z FHLINK (CALLABLE} 475000 45220:3 5060,060.00 25.000,000.00 25, 155%,000.00
#51 TR RCHRA FTHG3 FRLAMC {CALLABLE) SO0HG0 04/72/13 56,0«@,0«‘*}.0{? 50,000,800.00 JU,S@U, L5000
BN NTRD BALCSA 7086 FHIMC {CALLARLE) 550000 eIk '“3 OO0 3000 25,00:3,00.0f 351 70 275.00
F5i MTRD  MCSA TRGAT PHIMO {TALLABLE) 5.00000 F2244 5,000, 000,05 25.000,000.00 ? IBITEL
P NTRD RS TTI8A FHLMC Cs\LLﬁ(E-iVE} 555000 04/78/13 2;,00(},0’“&0& 25,000,000.00 4 2,
B NTRD BACSA FTLES FHLMOC {TALLARLE} L.00000 D4/24/12 35,000,000.0G 25,000,004.00 25,2036 Q50G.00
B WNTRE FACRA TEIGH FHLMC {TALLABLE] S.GUGA0 s 25.000,000.00 35,000, 080.0C 28,200,425.400
Pa NTRD AHISA TOLB0  FHLMC {CALLARLES 412300 »U GROOO0.00 50,000 000,08 S0, 50%,37%.00
75 MYRD MCSA TR PHLAT {IALLABLE) 350006 12708713 35,000,000.0G 25.000,000.00 25.00% 25488
Fs HTRD MRS 7aS5% FMLMC {CALLABLE} 330000 12729411 25,C00,000.00 35,000,000.00 25,286
PR NTRE  BAUSA FOTOE  FHIMCICALLARLE] 00000 01713412 25,500,000.00 25,000, 00000 14,876,254 ov
PG NTRE PACSA TREGE  FHLRAC {TALLABLE] 22500 DRRIR 28,000, 060,00 45, 040,000.0¢ 24,585,750 40
BACSA Torad 550,00, 00050 50,000 B0 .00 S8R, 582,650 .00
#8i NIRD O RSE0 SR OF AMERKCA NACH GE5000  02/10/0¢ 58,G00,4500.50 53,008.000.04 50,005,865 .00
Y NTRD  RNCD2 FUREL BK OF AMERICA NA D 130000 O3710/09 S3,000,000.00 50,800,G00.00 5G037.834.00
RS NTREG  NCDI 6590 BKOF AMERICANACD LBRG00 (223708 S5,000,000.00 50,000,500.00 50,008, 740.0G
N NTRD  WIDL 74874 BKOF AMERICA A LD 0.B500Q 03711709 $3,608,600.50 B3,000,000.00 SG,014,385.00
S “i*Ff M CITBANK NA D 130000 03736000 R, 00G.000.00 55,400,000.00 S026.22
P8 fCBT UIRION BR OF CALIFORNIA D 8.5Q000 “/ Y A5,000,000.00 4G, 08G, 000,00 33,956 548.0C
B NCDR ! 3 CHASE B USA NA LD Q.200086 2708709 SC,000,008.00 58,000,000.00 43,937, 221,00
pe MCTH THR33  CHASE BX USANMA LD {1.230600 0 .‘,’2.1/0’:? B, A00,000.00 STO00,000.00 48,593, 500.00
PSi NTRD  WNIDL 76847 BROF AMERIIA NACD Q37000 G2/27/40% S3,000,000.00 B 000,000.00 49 034,2\ %.00
B NTRDY  NCD1 THR3S  UMION BWDF CALIFORMIA CD 55000 03730408 S0.000,000.00 50,0100,400.00 A48.979.540.00
#5i NTRD NEDY FRs6RT LNUON BK OF CALIFQRMNIA TR 055000 03/31/08 50,300,000.00 50,006, 00¢.0(1 49,5 9,,&?0 0
R MYRD  NEDZ FEBGE UNION 8Y OF CALIFORNIA U5 055000 0%/31/04 10,000,000.00 16,000,00000 3,995,838 00
RS HYRD NCOY TRFTE CITIBANEK NACD (LBRO00  03730/0% B0, 000,000,030 S4,004, 000.00 49,587, 735.00
NEDE Total £030,000,400.00 60,00 000.00 HO00LK 251.8
B NTRD YANKY R4S ROVAL BK OF CAKADA RY €O 1 300 £z g 50,000,000 58,0083, 008.00 50,0013, 735.00
! MYRE YANKE FHERT ROYALBK UF CANADANY O 8000 02/0%/0% 58,000, 05.00 50,080, 080.00 5,007, 325.00
Rl HTRE YANKS, 73381 WESTPAC BARKING CURF NY LD ROHQ R0LO00, 000,08 SQ.000,000.00 50,003.540.00
PS5 NTRD YANK L FE4RT  CRETHT SINSSE NY QR 1B5000 50,000,000 00 RODU0,0%5.37 58,012,305 .40
Rt NTRO YANKY FSERT  SWERSEA HANDELIBANKEN NY LD LE5800 ORAUS/0% 5,0001,000.00 50,000,130.3% SQ,013, 305,06
pSi NTRE  YARKY TE53IN BK OF MOWA SCOTIA HIUSTOR D 137000 QXAbHS 50,40G0,000.0G 50L00(1.240.40 35,014 80500
Pt NYRR ’f AMKE FESRAE  CREDIY WUSSE RY QB A5G0 0RA8/08 53,0043, 000,00 50,000,000.04 50 355450
FSi HTRE YARKL 79562 CIRCNY D L0008 071009 50,000,008 50,00{1,124, 64 55,0158,845.00
PH NTRED YANKR 73563 QBUNY CR LFG00G 02410009 25,000,000 .00 25,800,082 25,003,322 50
[ NTRDN  YANKL FI56T  TORONTD GOMINIGN BE MY €D 242000 O6/1%/09 41000, 00000 485,024, 8{1& 93 4%,222,822.00
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st Date
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Fagea: 15

Market Value

£51 MTRD ¥ANKY TRGTL BNP PARIBARSFID
P WNTRD  YAREL 79576 BARCLAYS BXPLINY LD
BA MTRD Yahki 79531 TORONTC DOMINION BKNY CD
A PR YANKS. TASUY NG NOR BANK A%A NY D
B NTRD  Yanul 79605 RABOBANK NEDERLAND Ny &Y O
ikt NTRD  YANKY TI606 RABDRANE NEDERLAND NY NY
5 NTRD YARKL 79808 YAL B DF CANADA NY CD
NTRDY  YANKD #3013 AL BARKING CORPRY OO
PTREY FANRKY TRESL SVENSKA HANGELSHANKEN NY (D
NTRD  YARKL RGO BK OF MOVA STOTIA AOURTONR TR
MIRD  YANKY 7HE72 LLOYDSTSE BKPLCONY I
WTRD  YARKL TQETT OIBINY LD
bt NTRD YANKR 7988 LLOYDS YEB BKPLONY IR
FS NTRE YANKY, o7 LLDYDI TSE BK PLO NY U

H NTRD YANKY ? SOOIETE GENERALE MY ID

1]

o]

)
W 0w

0

E¥xs

~d 2
a3

Q
NTREY  YANKY b
3}

&
1
&
27 SOCHETE GENERALE NY CD
it NIRE YANKL FEL 8K OF NOVA SCOTIA HOUSTON OB
P& NIRED  YANKR 7L LLOYRS TRB BR PLORY CD
RG NTRE YANKL TOT44  BNP FARIBAS SF LD
e RTRD YANKL FGILZ SNF PARIBASSF LD
R4 MTRE YAMNKE TETSE  SVENSKA HANDELSBANKER Y O
P8I RWYRE: YARLY TRARR SOCIETE GENERALENY IR
BCH NTRE O YANKD FEI5G BGTIETE GENERALE NY O
HG NTRE YANKL 79761 HK OF MAONTREAL CHITAGO L
Y NTRD  YANKL FG7R3 LLOYDS 158 BE PLORY LD
R NYRG YAMNKI T376E  BNP PARIBAS 55 ID
#Si NYREG TGS UBS AG ETAMEPORE (T LD
Pal NTRL FEF3 SOUIETE GENERALE MY D
RSk NTRE TRTTE DNR ROR RANK ASA Y (U
Pt NTRD TSRS SVENSKA HANDELSRARNKIN NY CG
Rt NYRE YANKY 73785 DRB NOR BANK ASA NYLU

pS NIRD YANKE FaBl7  BNP PARIBAS SF CO

Pl NYR{ YEMKL FER08 URD AL STAMFORD (T80

AN WTRY YARKY RS9 LBS AGATAMPGRD CY 0O

PS5t NTRD YAMKL 75810 SOCIETE SONERALE YO0

RSt NTRO YANKL 79819 ROYAL B OF SCOTLAND PLONY O
pSt NTRD YANKL 7U820  WESTRAL BANKING CORP RY CO
pat NYR{D YANKL FEEIE QBONY D

#Si NITRD YARKD 73836 ROQYAL 8K OF MOYTLAKRD PLONY O

1AM
170040
243004
2.85800
{(.49Q00
{48000
248000
1.2000%
116800
(.50000
1500500
0. 75800

Q505
13, 38000
0.25000
03.25000
3.10000
3305000
§.50300
Q285G
Q36000
LRN000
Q.75000
{95000
GATO0G
1.00000
3.0000G
3 35000
QLECOH0
G.3B0M}
{40000
Q7004

Q20000
BRIL2HB
{6/15/0%
0371809
2413/09
02/13/04
0371109
13412705
02720508
D2430/09
Q32070
02/20/09
{220/09
Q333700
02728709
DRIAG08
02/26/0¢
02727705
QAR
02700708
DA/0250%
G2/03/08
GR0RI0%
G270240%
2I0R/0%
03702508
G2AOS/G
02719/03
O3705/0%
03/09/0%
04/433/08
0370505
03/13/08
03/33/0%
03716408
D3/22/10
£13/13/0%
03416/09
{R/17/09

S,000,000 .00
50, 000,00L00
50,00, 000.40
S{1,00,000.00
20,060, 000.08
25,000,000.00
501,000, 000L.0C
50.000,000.00
5{3,Q08,000.00
50.600,600.60
50,000, 000,001
543, GO0, G00.00
0,000, 0800.40
56,000, 800.0

G GO, SO0
ROO00G.0.00
58,608, G00.C0
SC,000,000.00
503,806,000 80
50,000, (00,00
S2,000. 00400
53,008,000 400
S0,008,008.01
44,000,000 00
S0,000, (0060
5600 OUL.00
50,800 100 .40
S8,000,000.00
50,000,000.0¢
SO0, 000,00
B OO0 OO0
SO0 10000
58,000,000.00
35,300, G0 G
SO,000,000.00
503, 600,000.00
S0,000,000.08
5,00 0000
0,000,000.63

80,000, 000.04C
50,000,000.04
M1027 536,91
S0.000,000.00
513,000,00{1.0C
25,£100,000.00
30,000,000.00
54, G00,000.00
2000053665
585, 8081,000.00
0,000,543 2%
SG,000,.263 58
58,000,600.0

S8 000, 5008
5,00 638 24
54,000,348.42
5,000, 346,82
50,000,363 52
S8,000,000.00
50,006,000, 00
SOO00, 012,89
S0.000,013.8%
50,800,027.77
SQ0ML,012.8%
S0,000,000.00
SOO00,000.00
541,001 OLOD
50,0100,249.8%
58,000,000,00
B0,000,5%98.7¢
50,000,845.35
O O00L00
50,000,554 64
25,0004,277.32
30,0000,50%6.73
50,000,527 87
SO0 000L00
50,000,096 .8

5(1,000,610.32

50,014,805 G0
$,247, 580 00
560,690, 460,00
50,0011,745.00
35,000,572 50
43,593,315.00
545,034, 080,00
53,022,145.00
SG,002,910.00
50061, 125.00
0,020, 15%.00
56,018,9401.00
50,021,645.00
SO,004, 150,00
560048, 480.00
500
50,023,510.00
30,013,595 50
49,957,915.00
483,990 ,595.00

49,538,750.00
45,993, 165.00
48,595 B85 .00
49,%9%,125.00
4% G9% 885,00
48,938.390.00
5,007,895 .00
50.013,065.00
45,593, 13500
50,623, 30006
X5.041,850.00
48,381, 345.00
S30:1.080.00
A4,985,430.00
43,4

R0L

03, 2045.00
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Broup et Aec Type Seuid Pesgription Face Bate Mot Date Py Armprtizesd Cost fariaet Walue

P NTRD YAMKE TR ROYAL B UF SCOTLANG PLO MY D L6000 0317709 28,000,000.00 25.006,305.14 25.005,100.04
pat NTRIDE  YAMKD FOR48  [NB MOR BANK ASA NY CD LABNG0 0323409 S0,000.000.00 50,065,802 .26 S61,05%,630.0G
Psi NTRD  YANKZ 79565 SVEMSKA HANDELSBANKEN MY £ 36000 13719408 50&')0&'}0&'} S4,000,538.50 45,924, 005.00
PE MYRO YANKI THERS LLOYDS TSR BK PLONY D 078000 03/20/09 3,C00,500.60 R43,000, 008,00 S0,012,230.00
3 NTREt  YANKD TORGZ  BK GF MOMTREAL CHICAGG CR G0N 02135509 f:\ 000, 500.00 50,300,333.24 4%,954,3500.0C
P NTRD  YANKZ 7HEBX B OF NOWVA SCOTIA HOUSTON CB G000 BI2308 A0, 000,000.00 SU,000,692.88 49,59%2,720.00
P NTRD YANKL 79502 SVENSKA HANDELSEANEEN NY €3 G 83330 03/’3#’1 1S 58,600,600.00 100,581,854 49,086 080.00
RS NTRO YANKL AR BK kr MONTREAL CHIIAE0 D 1.0000{ 313505 SG,000,006.00 50,022,163.57 AL023. 220050
P35 NTRD  YANKL THGAR B OF HOVA SCUTIA HOQUSTUN U 3. 258500 l? T b: (05, 008.00 54,008,74%.54 49,236,115.04)
#53 NTRD  YAREL 79544 OINB NOR BANK ASA RY CD Q.80000 f;ﬁ F2447KHG 0,000, 000.00 50.003,081.38 4%,99%,895 .00
Py NTRD YANKL RS RABDEANE NEDERLAND NV NY LD 035000 D3F3L0% RHREE SRR LI SQO00,000.00 49,9682 85000
PRt MYRD  YANKI 0546 RAROBANK REGERLARD 8V NY (D 035080 03/31/0¢ 5G,000,000.00 53 000, 000L00 39,862, 550.00
P NTRQ YANKL 79887 RIWAL BK OF RCIOWLAND PLU NY €5 DBE300  DR30/0% S5G,008,008.00 50,080,050.00 SOLO06,545.50
P53 MTRD YANKL TRETI BARCLAYS BARK PLURY LR 40000 B3R 50,800,005.00 54,000,000.00 48.965.053.00
#53 NTRD YAREL 79573 RARCLAYS BANKFLONY ID 0A0GGG  G4/03/0% SQ, 000,000 0 IREGIREEARLE 4% 365 G580 .G
2] MTRD YARNKR FYe UBRSAG STAMFORE CTED 9.9300% 83701708 543, 000,000,008 SO 00081818 50,016,99%.00

YANK] Totat
P4 Total

P5} Historical Losy

3.145,000,000.00

45,155,544 .30

3,168,971 523.00

13,988,140,00044

20,052,528,512.63

201,132 004,434.56

20,054,163,685.47
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Fage: 1

Stachment X
Group Ape Sev Type Seatd Description Face Rate HWat Dele Bar 2enaritzed Cost farket ¥alue
S LS S04 TIBET 0 FSATMS - ARTADIA USD Qi ASRAO0 DU/1550 143, 3463 00000 2471, 300Q,000.00 143 300 00000
L08R Total 143,300,000.00 141,300, 000.00 AL RMELL00 G0
ALISD - SRCADIA USD Total 14,300,000.00 341,306, 8306.80 143,308,0300.00
LR JLPSE TNFL 78458 GE CAPMTAL CORP ERN 364350 DENLMIL 23170000 2,308,278 3371,515.57
CHFL Tatat 2,317,604 2,308,27345.0% 2171,555.57
BLRSE - BLP SCHODER SELF NS AUTHORITY Total 2,317,000,00 2,388,276.2% 2,1F,51557
S FELA FHLM FHOT FHLMC{CALLARLES 400000 0738/ S5, 0088 000D 45,955 203 08 5,588, 75L00
FHLM Total 50000, 000,04 4% 935 203,08 50,586, 700,00
FOLA - CHILOREN £ FARMILIES FIRST 5 L& Total 53.0800,000,00 A%, 938 2143.08 50,586, 710,00
SFL aF TTRE A463 FLYING TRIANGLE (OAN REO0GN0 03/03418 15285720 153,857 30 IR 8520
by G¥ 1TRD 12057 FLYING TRIANGLE LOAN S50000 4701717 1315,753.62 131%,752.8% 11575363
SPi 3% 1TRG 34004 FLYING TRIARGLE LOAN £.8000C 08/01/12 25,895 85 23,895.85 25,885 83
SR GF TTRD 15858 FLYING TRIAMGLE LOAN L50000  07/01/13 24,931.01 24,833,070 2352101
p3sH GF YR 18864 FLYING TRIAMGLE £DAN SEG O3/01/18 T3,378. %7 FLA70.57 TV ATGRY
54 aF ITRD 1Y FLYING TRIANGLE LOAR 550000 08/01/14 21.85% i 14 R’i 22 134,825.85
Ry GF 11RO 17567 FLYING TRIANGLS SLUSHER 450000 04734014 300 543, OD 262 5{.00
A GE 1TRG 17785 FLYING TRIANGLE LUAN 5R00Q0 05/01/14 43,1008.52 .52 43,005 52
ITRD Total 815%,92¢.6{ &5, 82660 B1R,825.60
gy GF LT8x 38278 RPVTAX ALLOCATIONN BUND 500000 GR/02/21 3515 800.00 5,315, 000.00 5 315 000,00
LYED Totat 5,315,000 .00 5,315,000.00 5,315,000.0C
GF - GENERAL PURTS Total §,1305,928,60 £, 31343,926.00 6,130,926.60
Sy LACOFE Gy 7964 RABOD-REVERLY HILLS USR 6/ 25709 63,85¢.11 RIE56.11
5Py LACGE GICS Fragh  RABO-CULVER TITY Ush 06,/ 2370% 5,083,858, 11 5,063,856.11
St LACDE PRI '”’QCG RARQ-EL MUNTE IV URD O6/28/08 4 049 867 3 4,04%,857.38
g LACOE GiCs FIBET  RABD-GLENDALE CCO 06/23/0% 2,052,549, %n 2,082,440 54
SRy LALCQE G0 ?‘.?‘_?553 RARO-PALMDALE LI5S0 629708 P033.7%9.7 183,133,785 70
584 LALOE Gis TIOBG RABD-PALDS VERDES PEN LI5D 3. QRS IG/09 . 1,063,8558.11 1663, 85011
P LALGE GICH PR RABU-REDONDD 8EACH USD 326000 (6/29/08 4,077,244 24 4,077,844.84 4,077 344.8¢
S# L8008 ST 77671 RARD-SAN QGARRIFL USD IO OEWES LB9%,343.35 1,885,141.435 1,895,141 35
GICS Totat B AILLHTLIAN 22,4310,671.10 S8 A410 57130
LACQOE - LAL QFFICE OF EDUCATION Totat £8,416,271.10 28,4310, 671.10 2843067110




Los Angades Coundy Treasurey
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Agtachment X
Broug Acct Aec Type  Secily Description Face Rate  Mat Date Par Arsnrtieed Cont tarked Valse
351 LAUSDWC FROR THOSS FRCE SONGRL pELLae 5,000,000 00 4,989,137 .23 5, 134,375.00
FFCB Totat 5,000, 000,00 4 9%8,137.23 5,134,275 00
S LALISDIWG FERR HSE P8 RASGOG O8/13/30 3,000,000.00 0.5%8,311.30 33,593,750.00
A8 LAUSDW FHLB TH057 FHIB 00000 08738405 50043, 000,00 4,955 34%.3% %.328,125.00
FHLE Yotal 3: (G0, 000.00G 33,996, 7594.6% 36 738 BIS500
St LAUSDWC FhLM FORE FHRMC IHI 2403708 1LOG0,000.00 ) fstm 255 g3 18,000,300.030
FHLM Totel 14.080.000.00 JB95, 265 82 13,000,800.00
e LAUSDWE  FXED THISE  RABORANK NIDERLAND RY CD SONG0% U3/15/08 10.000,000.00 10,000,0001.00 1G,0585,2472.00
FRED Total 10,060,000.00 10,500,000.00 10,085,747 48
S LALISDWC NOTE G877 USTN 400000 0RA15/08 23,000,000.00 0.978,7%6.26 23,3797 20.00
404 LAISDWE MOTE S8IGO  USTN R3O0 I0/385/09 20{00,000.00 4795 348 84 20,404 000,00
FDTE Totat 23,000,000.00 4 3, A28, 085,00 41,683, 720.00
LAUSTIWE - LAUSE WORKERS COMP Total 103,000,600.80 1&)1.&,?18,24{}.,;4 103,596,017 .00
£P3 PAAST BOND 1RKI0 URTE FAROGD O8/15/1% 25 00000 85,571.¢4 108,598 30
HOMID Totel BS Q000 §6.571.54 108.5%4 30
BAST - PMAAST ATTORNEY SETTLERIENT TRULYT Total £5,0400.460 86,571.88 108,%04.30
SP1 SANIT {MEX £3652  TIWOTA MOTOR CREDIT CORP b 533000 08/03/0% 230, 0463.00 230,000.00 228.902.70
CNFK Yotal 230,008.00 230,00.00 2X8.864.70
5P SANIY FRCH A "‘C {CALLARLE) 4300060 08710413 238,002.00 3000000 R37.753.13
SPt SARNET R FRISE FRUR (CALLABLE) .oDOG 07730413 244,0&&.0?) 245,000.06 24859375
FRCE Total 1,075,000 .00 1,075 0040.00 1,307 346,88
b SAMNIY FHLR TIIIE FRHLB{CALLABLE] SSHIG 01/23713 120,400,400 22005000 225,705,345
S SARNYT FHLB FPLIE O PHERY A~ ‘58 £} g .ui}OOC? D4/29713 15!'1 Q100 LEQQG0.08 16-’3,‘55&0:’,‘
3P4 RANIY FHLB TIEOR FMLE [CALLABLEY 436500 05/28/13 FELIRREIRE S 22{,000L00 22 2LETH
SR SANIY FHLB FRLEE PR A LAR H 430000 §773951% 582,000.00 SHRECIRES 52,343.7%
54 SAMIT FHLB 7EI02  FHLB {CALLABLE} 420000 Q729413 60,800,060 80,0001.00 #1,987.50
P SARIT FHLR T8EI0 FHIB ICALLABLE) 465010 0816713 AAQ,000.00 140,452.57 142 %68.75
FHLB Totatl S50 OMLOG R50,452 %7 8649,525.00
3P SAMNIT 2181 5RG47  FHLRAC (CALLABLE} 588500 UB/03{11 340,000.00 3/12} 00.CO 387 415,40
i SANIT FHLp GOE48  FHIMC {CALLABLE} SERAROG G811 30,000,070 S0,000.00 X37.500.50
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Fund: Specific Purposs tnvestmends
Artachument X

Sroup acey Sec Type  Secld Deseription

Face Rate

st Date

Pay

Areyrtized Coat

Pape: 1%

farket Yalus

5#3 AMNET LR FHGEE O FHIMC {(CALLABLEY
FHM Totat

Rt SANIT GICOE S804 TRINITY FDG £Q LLC GIT
306 Total

3P SANIT NOTE 56854 USTN
R Sohfedt NOTE 54545 LISTN
RNOITE Totat
SANIT - SANITATION DISTRICT Yozl

SR SCAQM CTad 3855¢ SOFCLAF
38 SUADM Crda 38387 S QR CLAIF
S¥ LA TTog 85 SDFOLAY
A# SAOM Y00 40203 R OF (LA

STAGM
SCAGM

LT Y T WD
- R

P AN

2 SCALM
R SCAOM
59} SUALM
SR SCAGM
a9t SCADM
S2t SCAGM
K3 AL

i SCATM
SH SCACM
4GPt SCATM
SKY SCAGM
B AALAA
501 SCACN
SHY SCACM

Rig! 5C f\(}_.‘«?
Sk STAGM
RIS BLALNA
SP SCALRN
54 SCARM
5Pt SCALR
SE SCALQM

T30
SToG
<TG
TFBG
TR
CTiny
TR
YD
LT Ju

taate]
CTRNn
100
TR0
CIHnG
oT0Q
TR
100
TN
I
atisie]
CTis
LIOG

48458
49759
53466
S3E7

QI8
61131
51866
378G

S OF C LAIF
5 OF £ LA
S OF C LalF
5 OF £ LAIF
SO LAW
S OF CLAKF
5 0F O LAIF
SOFCLAF
SDF 0 ;r
S OF C LAl
SOF E_AH"'

3TN0

A 75300

4250500
487500

Q00000
3.00G00
0.430000
300800
(L.O0000
0.00004
{1.O0300
0.0000¢
{00000
{LOBO0OG
0.00008
{1.0000G
O.G0NG
{04000
Q.00000
03.00000
Q.00080
QDGO
$3.00000
QU
D.20000
0.0G000
Q053004
£.000100
Q00000
30050
HRECEAY
3.00000

12736713

OR3070%

LGS
S

12/3‘/0'

1 2/3 i ('L‘
13/33/08
1273109
12}91}03
1/0%

lLt 3 1 "’:’
17431709
13733709
37851708

12/334G9
12/33/0%
12431409
2/33/69
12731709
13133409
1273308
127317069
13431409
32731708
273309
13431508
12/3170¢
12733405
1273100
12731708
12431500

¥ 000,00

F3,000.00

20,301 60

743,000.00

TRO0AQ

75531730

$5,945,080.31

55,945.088.51

5594508834

$5,945 088,31

133,086.00
100008

110875.35
998,18

117 ,583.5%
1,002 2%

113,000.00

113,877.53

118,777 80

58,952,088.31

58,4952, 418,81

59,024,917.9%

12, «UO K008
335,545 .23
G17.808. 57
450,282 88
460,437.14

2(‘6,0(‘.‘9.35
201,164.73
178,258.5%
8.000,000.00
157,31 1.06
171568 H‘
160,4G8.7
1543 lY.IS
144,533.84
141,619.71
187 38358

3,685,157 8
303,237 .62
327,084

N
<Q
5

O T
[ B I o d e
PR A I

oG
h e T e
SIS DI i B3
=

154,317,415
144,53%.84
143141971

1300000000
315,289.21
2317.800.52
450,252 .65
450,837 .14

383,954.85
330,882.23
26333433
238,208570
206,568,358
2033,264 .73
178,398
2.00C,000.0
167,211.06
171,568,186
164,405,732
154,317.45
144,533.84
143,618.71
3167,353.58

»'.) )JU‘

i



Los Angeles County Treasurer Page: 24
Treasurer Rortfolio Compared o Market Yalue

&s of lanusry 33, 2008

Fund: Specific Purpoess investments

Agtachment ¥

Group Agct SecType  Sacid Description Face Bate Mat Date Amortized Cost darhet value

SF SCAGK DO RALOR S UF T LA LR0N00 1R/3LAS 204,945.57 200 843,57
&b SCATH CTTG, 64851 SOFCLAF QO0000 12/33/08 2%2.356.7% 332,386.7%
S# SCALN CTRG SEIST LR LA G.00GOL 1X/3350% IBL 24556 281,84%.95
1 SUALN TR0 ROSOT SOF TLAKF 0000 12731408 IVFABR30 FFARMGE

P SCAQNM ST H731%  ROFCLAF Q00300 13733/0% 353,715.38 353,7153% 363,715.3%8
5 SADM CTD0 BR7ZL S OF CLAIF LAOGOD 12731408 383,812.3¢ 393,812.35 3%3,813.38
W AT TG G952G  SDFOLAW OO000% 12731409 i 443, 659.5%
S§i SCADOM CTo0 JO%5% R OF CLAR Q00008 1731708 3 481 56628 421,556.33
5P STADM CTDN IR SOFCLAKF CODGOG 12733509 513.538.8% 513,338.89 513,938.89

[t
S SCAOM LY 2232%  SOFLLAW Q00000 12731008 BE 50765 3445, 507 5% RO5.507.65%
3F SEANA (53181 T35R03 S OF LA GOMI00 L3/31/09 S18.387.27 Ri5%eF 7

G SCAM 300 FAaR8 SOFOLA OCONG  12/31/0% RA03BOBS 5 Q.52

SMADM TG FSeRd L ORCLAN 00000 12731708 492,274.30 492827430 R582, 374 30

S8

5P SLATNM TG FINER SOQFCLAKF Q00000 137/31/09 410,44¢.24 410,448 .14 410,445 24
SH SCAON CTOG FEINE  SOFLLAW 300000 KVEEITI 204 580 32 34, 88032 30458632
58 SCAL [ ERlN] FEIGE  IOF LAl (.00000 12433409 2782330 ¥ R33.10 ATTR2310
B STALR L Rete) FR8K4 SQFLLAF OLGOHE  123/3470% 252 862,59 252,862.58 252,863 5%

CY0RG Total 38,752,862.59 3R 7RAE625% 39,752 862 59
STALM - SOUTH COAST BIR QUALITY MGMY Total 39,752, 862.59 38,752 86258 38,752,862.59

SR L TG 23351
i RIREY T 23308

Pt SLIN CIHG 23842

G000 12/31/09 FROG,000.00 7,000,000.00
DOCHGC 12731409 27,081.03 FFRS L
Q00000 13/31/09 3,505,946 83,505.86 83, 50506

S8 SLiM £TRQ 23458 DOCOU0 12/31/09 94,2%95.78 34,.996.78 24,.345.78
5P SLing CThg 25326 QL0000 1243008 104,088 43 10408841 104,088 .41
SRt SLiM £T0G 26241 GOU00G L2/31/00 1318.7154% 110,735.07 138,71%07
g SLinA CTRR 27270 DEOLN0 12731709 117,811.43 11781142 1% 81143

e

SPt SLIM SIDG 22140 G.oN00% 13731405 11883150 A8, B354 118,831.50
EIS EIRIH [ 00] 28586 SO0000 12/31/0¢ 117,968.9C 117.868.90 13798890
5P SLIM CTOG 29917 AOF CLAKF Q00000 1333/0% 11%388.18 115336.18 115,386,148

-

SHd MALY Y00 31093 SOF CLAKF L0000 12731708 114884 5¢ 114,884.96 114,884.95
5Pi St CTigy FIRE0 S OF LAY Q00000 12/31/0% 119,314 88 118,214.4% 118,214.4%
SP SEif 32655 sQr A ZO0C00 11731508 1203,957.0% 2596708 THO57 .08
S B 23588 SQF LA CO000C 124338 118,638,349 113,69R.34 11869834
5P SEIRA 34233 SORCLAKF QODB0G 12733708 124,155.87 134,3158.87 14,1588
S SLihd 35220 SOFCLAKF GAOGON  1A31A08 138,393.8% 128,343 89 12%,393.88
A SLIRA 35852 SOFCLANF GOGNGG A2431408 30.5%00.85 134,300.85 130,500.8%
SP NREY

3T Lo Lar GORG0E 173408 128716128 13HI518 125,716 18




Los Angeles County Treasurer Pagel 21
Treasurer Portfolio Compared to Market Value

s of Ianary 31, 20009

Fung: Specific Purpose Investrents

Attachment X

Groug Acut Ses Type Lenid osoription Face Rate  Mat Date Par Srortized Cost Market Yalue
AP LA CTos S OF CLAIF DOGN0T 18/31/0 13714817 132,308 87
S# SEih OYLG SOFCLAKR f.00000 .2;:‘51,:',‘12? 13389238 138,992.37
SFi SHIG TV S OF CLALF O.05000 AP TEARI 132,458 28 132,%9 33 i32.858.85%
s prRt:rd TR ROF CLAF 3.000300 127314089 128, 840,41 124,840, 124,940.21
SE Sttt £To0 40891 SQF CLAlf Q0000 12/31/0% 13528847 i

B2 R THEQR 434318 SOFCLAF Q00000 1273 1,"39 124,685 59 5% 3
P SLint CYhg A2148  ROF CLAlF {LO0060 pRTESY 133,8597.6%9 132,967 .48 137 497.89
5P LA CTR0 43376 SOFQLAKF QOCoNG  12/3 if'“u 143,793,326 1L 752.38 43,753 .56
b LM CToG 44234 S OF LAl 300000 127315409 152,3132.72 YRAAR2TE 152,132.72
Ry 3Lk CIDO 45088 S OFLLal 000000 134309 1£4,017.17 i640017.47 164,017.17
5P1 SLint CIo0 48123 S LA DBLO00M 22731700 167,897 97 152.897.647 IR RRY97
5Bt LM PSRRI AFIAF LOFLLAW 00000 12731708 157,824 .38 157 538335 157 324,35
et Siibd IO 43453 S DF LA QL0000 12731405 135,856,940 139,356.90 1:»3 Ouh Qs
SR Siing YOG 43758 S OF LA GO0000 12731706 120,525.411 120.825.81

AP CTY 537831 % i LOONGG 127/31708 L,920.45 35,530.4%

<Py [ 1510 G487 5 GO0000 LX3TA08 51,40 79,551 .40

SR i isie] RAGRE Y 00000 12733408 0.413 RSt REES

5P CTDD 3818 % S.00000 1R/34/03 1,38 73,311 38

SR 100G 53074 5 SO000¢ L2/31A0% 583 64,945 .89

RIS T g6&12 S GO0005 A2/%n/08 30,78 54,530,746

04 TG SR08% 3QrFC 00000 LX300 AQB%5.21 43,633.2% 45,631.21
SH it Esle] RIQE S OF CLAKF C.00000 12731409 46,4%.,55 48,408,385 46,4036.36

CTLG EQLAS S OFCLAR G.00000 1%/331/08 48,644.62 44,834,862 44,644 62
tielel 5113y SOFCLAF GA0000  12/33/0% 43 %14.26 33,834,706 41 814.2%
WY RUM CTR 81468 SOFCLANF QU000 12431409 ADLS71.19 43,.971.18 30,971.18
SP SLIM TR 52782 SOFCLAK BO0000 13734708 4%,416.11 48,818.1% 4R,418.1%

581 SLIbA RS 193 {AAR S OF CLAKF O.0000G  12/31/0% 58313558 53%,135.58 58,135.38
P SEIRA CInG 64357 ROFCLAWF 200000 12433/08 62,994.74 §7 90474 57,5393.74
58 SLidv LToQ &R351L  SOQFCLAIF CAD0BG 12/31/0% B2IBETR 82, 786.7% R3,788.72
Ea s Ty 66738 SOFCLAF Q00000 12/31/08 94,105.30 94,105 94,105 50
S8 SLi £rng 7218 SOFCLalF LOG0H0 1R30409 10822263 108,222.63 102,5402.63
5P L LHOG BAFIG SOF LA O.0GoN 14/ 41/’0‘4 118,783.82 1IR785.82 1I8,78%.82
SR LM £To0 GERIE R OF (LA {ooUce 1248 138,087 136,097,401 13508701
581 KR {Tdg 7360 SOF LA 000000 13/33/0% 15135304 151,3535.04 151,359.04
S SLIV Vo F1263  SOFLLAW D000 12731709 158,866,848 15880684 15886654
A St Yo T2E3C R OFCLAF QOUON0 133108 15%,520.70 15852070 159,520.70
P SLidg (291} 73504 S5OF LA D060 1273108 1653038 165,030,326 185030038

LA IR VL
e

0

RHREY: £T00Q Y3435 RORULANF LOODGG 12731708 1B¥.840.34 158, 84834 168,848.34
SLiM <Ton 7683 SOFCLAF GO0000  13/31/03 181.848.34 161,848 24 18184834



Los Angeles County Treasurer Fagel 3F
Traasurer Portfolio Dompared to Market Vatus

As of January 31, 200%

Fund: Specific Purpose Investments

Antachent X

faraup aggt Sec Type  Seddd Dascription Face Rate  Biat Date bES Arsortized Cost Market Value
3H NREE] T TR SOF QLA DOO0G 2250 136,565 43 136,59\7 251 13655841

102,613.32

1
S suM CYI ¥4 5 OF CLAI 0N000  1RR/09 102,613.52
& 93,553 57

SR Siipd LT0G TRCOL S GF CLAF 040000 12/31/0% EERSX R R

KIS BIRLY T 7O8E2 S OF CLAWF 000000 1230 8E,372.14 1 &6, 87 214
LI Total 1%,59% 202,24 13,585,302.42 13,595,202 .22

SLIM - SEHOOLS LINKED INSURANCE MGMY Todal 13,595,203.22 13,595, 202.32 1%,585,202.22

=

w

WaASHA CHRY I246G SOF CLAF 000000 12/31709 720000040 7600000000 A 000,000,008

WA CTRG 23844 SOF QA QU000 13433708 7343318 73,432,418 i3 A32.38
3P WASIA CTH0 ZR3BG SOF LA 00000 1x/31/00 R8,294.%6 8%,285.85 H8,25%.84
b WASHA TR 15285 ROFCLAK DOOOGG 12731408 ;'{z F41.488 96,741.9% 95, 741.595
Kt WALIA €T ZRISL SOFCLAKF L0000 13731508 8390092 1A R00 %2 162,950.92
Ehat WASA LTaG 28945 SOFCLAW G00000  12/31/0¢ 109,456.42 10%,496.42 1039,486.42
SFi Wakid CYog 28143 S OF CLalFp L0000 1273308 130, 444,50 110,444.50 110,444 50
50 WASIA D0 AB¥3Z SOFLLAY !" SOG00 130 100642.7% 105,642.78 109,648,783
S# WABIA CI00 29586 L GO0000  12/31/08 17, 34235 107,243.35 1G7,242.3%
g WARS T 30¢47  SOFCLAF S.00000 13733709 106, 776.50 108,750 106,7F830
59 WASA 15 3153%  3OFJLAF 400000 1R/31A% 110,800.4% 110,800.43 I EM042
¥ VeASEA CTRG 32381 SOF CLAIF QU000 12733408 11242836 112,423.3& 112,42836
5P WASA £TH0 33335 SGRCLAK G.ODG00 1331708 11545006 113,250.1¢6 133,250.16
SPY WASIA ZTe0 38055 SOF QLA CR000C 12751408 115,356 540 115358680 115.3%6.8%
Kl WA TTidl 34857 SOFCLAKF Q00000 13731409 118,351,599 1133198 132,331 989
SPt WASIA SI06 35633 s Ciag GO0000  13/331/09 123.562.801 126200
B WAaSLA [ R0 5428 SOF LA QOH000G 223U 120560 95 1203, 5843.95 .2 R
SR WANA TG 5?}’87 S OF C LA G00000 13309 123,793.4% 132,793.41 122,793.41

S8 WASIA TG 843 SOFCLAF OG0T 12733709 135,464.7% 125%,484.71 12546471
it WASIA CTi 58958 ROF C LA 00000 1273140 123,23180.08 123,110.08 123,110.008
SPi WAGIA IeG 38857 SOFCLAIF 000000 12/31/05 11832207 116,182.07 315,122.067
e WASIS TV O' 83 SDFCAF O00000  12/317%0 11%,403.32 13£,408.22 ?.1?3‘4‘3‘:4 22
5P WAGIA CING 41974 R OFCLAF QoMo 13433009 12181548 133,813,400 ;
3P WASHA 5161 43153 SOFCLANF 040000 1333008 130.0%6.8% 130308885
Ris WASIA CTad 43238 ROFCLAW GO0HCe 12731709 137,722.35 337, 722.35

58 WALA £TD4 44338 SQF CLAlF QUA0GH  13731/0% 148,814,538 14£.214.38

L MWASEA, (usley 45087 S DFOLAR GIG00 12/3108 1€0,438.41 162,438 .61 1 ot!,éﬁ‘é.{. 1
3B Wahkts Crag 45134 XOFC LAl QOBLN0 12/323/08 154,335.78 184,235 7% 164,235.74
591 WASIA CI0 47346 SOF LLAF 3.000600 L‘,‘:i {08 15447069 154,473,689 154,479.69
SR WASIA CInG JA50 S OFJLAW L.00000  12/331/08 5.36,806.34 135,80%.32 136.806.37
584 WAL CTon 4897¢7  SOFCLAF G.00000  13/33/0% 117,886.31 117,998, 11 117,886 1%



Los Angeles County Treasurer Page: 22
Tressurer Povtfolio Compared to Market value

As of lanuary 31, 2008

Foand: Specific Purpose Investrments

Artachment X

5
&
~

Groug Arst Lew Type Lol {reseription Face Rate  Mst Date Amortied Cost Market Valuz

I WASIA CYING SOTEZ S OF CLAF SO0O0G0 123008 3.4 83,828,312 93 87847

S§ WAL £ o] 51468 SOF QLA QUON00 1221009 77.8: 77,818.23 FrRiG.21

581 WASEA VMY GIERG SOF LA GO0G00 1x/3A 73,6 T3538.02 73,8382

B WASIA (AR Y] 33818 SOP QLA 00000 12731709 1,7 71,712.3% 71,7331

384 WASIA CTOR SRO7S 0 SOQF LA Q00000 13433708 83,5 63,53%.72

G WASIA Yo 56514 ROFCLAN LANGHT  12/31/0% 53,4 53,439,185
25

£
=y
o
<y
[

SR VWASIA Crdg 58384 SOFCLAIF QL0000 12733/
4P WASIA TG SRIO7  SOFTLAF 800000 1331709 4539414
St WASHA £T0Q HETRE SOFC LAY 000000 12/35/0% S3,670.82 &
B WASEA <TRD 61312 SOFCLAF Q00000 12/31/08 A0,502.21 202,21 A8
SP WARNA M EVIE] 1987 3 i¥ QOBOGL 13/33/09 83,87 G,072.53 40,077.5%
SOF CLAF FRES VR TI PEEA P A47,360.06 {7 36008 47,3800

65 4%,54%.65
24 45,304.14
¥ 4367082

B
w2
o g

£

an
PRI YO E I

~d
[
e
Y
)
2
by

SR WASHS IR0

P WASIA CHG 5 OF LAIR 000000 12431708 58,867,524 56, 887.52
S WAGIA TG SOF CLalF COR000 13/33/0% . £6,511.63 65,4918 83
5B WaSia TG, 5 OF £ LAY GOO000 12731709 £G, 400 57 20,580.597 80,980.57

SEi WARA [nEslel £ S OF C LA DOODO0 12431509 GEOBR.67 4205267 05167
591 WASIA TR0 GYEIG  SOF CLAR GORGOG  LX/3L/On 105,862.08 IRRE082.08 103,862
s WASLA ornd 58718 SOPCLAF 000000 1231709 118,388.78 116,158.76 114,188.75
56 VA CTDO GRS1% SOFCLAK QO0000 12/33/08 133,1258.43 133,128 44 133,128.48
ko] WASIA T F0361 ROF LA GONG0N L2310 148,886,740 148,086,740 148,0536.7¢
S# WEASIA CIdQ FIIIC S OFCLAlF Q000G 12433708 158,401,861 155.401.81 155,401.61
4P WA, TN 2331 SOF LA 200000 13731708 15604122 155,041,422 1%6,041.27
S PAGI £I0Q FIBLY SOFCLAF 000000 1273109 161,A% 68 AR1A3G.69 161,430 68
By WASHA TR0 SOFCLAF Q0000 A1Z£3140 165,165.40 165,183 .40 €

~t
Y
I
£
=~

$ : 16%,16%.40
SP WARA 700 FR6SY  SUF T LA QOG000  13/33/09 15231808 158,319.08 ;
584 WASIA [OEERIN) FFIZ3 O SCOFCLAF 000000 1A/31/00 133,618.88 133,618.88 133,518.88
P WARIA CT0G TRICE S OF CLARF DOOIGO 1243148 100,372.31 00,3¥5.3% 10837531
S WASES, TER TRH0L S OF CLAKF Q00000 12/33/0% B1,5%1.%2 31.581.32 03,581.42
2 aH WASEA CInG FOR83  SQRCLAR SO0000 1231709 4,360,386 #4,330.35 £4,350.35

£TPQ Total 13,298 66204 13308 65204 13258 662.04
WASIA - WHITTIER AREA SCHOCLS NS AUTHORITY Total 13,2598 562.09 13, X9%,862.04 13,298.562.09

S8t Total 454,882,412,86 454 483.0349.91 457, 976,068,941

P Historical Cost 352,832,621.32




LOS ANGELES COUNTY TREASUIRER
TRUSTEE & MANAGED FUNGS

AR OF 013108

TRUSTEER: DEUTSCOHE BANK
ATTAZHMENT X3

Page: 1

ISSUE FUND FUND
DATE TTLE SALANCE

G1/0508 CALABABAS LANDFILL 2005 $9,164,495.34
0702197 COLNTY OF LOS ANGELES - COMMERCIAL PAPER PROGRAM 56,940,733 20
Q3/13/08 LAC-CAL 2008, SERIES A 1,084,284 35

DEUTSOHE BANK - TRUSTEE TOTAL 370,129 563 88

T PG




{5 ANGELES COUNTY TREASLIRER Page: 2
TRUSTEE & MAMAGED FUKNDS
AF OF 31/31/08
TRUSTEE: BNY TRUST CQ. N.A.

ATTACHMENT Xi
ISSUE FUMD FLUNE
DATE TILE » BALAMNCE
.1 2558M $423.888 30
JICRNG COTSA TOBALCO BONDS 2006 3 TAT798.55
1211408 CFD#2/C1 3068-M REF BERIES A LR TR3,182.13
GIA&/03 FLOOD CONTROL REFLINDING SER 20634 17117044 74
O6/28108 LAC-CAL 2008 SER A 1,008 845 57
12/11/88 LOS ANGELES COUNTY PENSION OBLICATION CERTIF, 0.00
0801788 LOS ANGELES COUNTY PENSION OBLIGATION REFUKDING BONDS .00
G603227 MULTIPLE CAF Y SER B .00
0404700 MULTIPLE CAP VISER A 342
0813787 PITCHESS RANCHQ CO-GENERATION PROJECT Q.00
LACCD 20014 - INTEREST AND PRINCIPAL 1.60
LACCD 2002 SER A BE CINTFD 1.00
LACCD 2004 SER A & B INTEREST AND PRINCISAL Q.00
LACCE 2008 CORT OF IBSUARCE ACCOUNT .00
LACOED 2000 PAYING AGENT ACCOUNT UEEE
LACOED 2006 PAYING AGENT ACCOUKT 100
LACOE PROJ AND LEASE PYMT FD 1.89
ROSEMEAD ELEM SO COP 1626 368.25

BNY WESTERN TRUST TOTAL $51,120,936.85




LIS ANGELES CQUNTY TREASURER
TRUSTEE £ MANAGED FUNDS

AR OF O8O0

TRUSTEED: U8 BANK

ATTACHMENT Xi

IGSUE FUMD FUND

DATE TITLE BALANCE
12101798 DISNEY PROJECT (Partial Refund). 1998 $5,131.051.10
{2Hage3 DHBMEY PROJJECT, 1983 8266870102
1200002 LAC-CAL 2002, SER A .00
/004 LAC-CAL 2004, SER A 0.00
12708092 MASTER REFUNDING 1982 10,115,141 .47
QasZai02 MASTER REFUNDING 20024 3,365.890.84
12102/02 MASTER REFUNDING 20028 3218.863.27
Q62408 MASTER REFUNDING 200504 2781482332
12/1308 MASTER REFUNDING 2008 A& B 30,518,455.314
200183 MULTIPLE CAPITAL FAGILITIES PROJEC Q.00
TR PEMNSION OBLIGATION RONDS 1844 ‘v(f.f’. A, 0’0 320007 51903

LA BANK TRUST - TRUSTEE SUBTOTAL

L)



LS ANGELES COUNTY TREASURER
TRUBTEE & MANAGED FUNDS

AT OF D3H0%
TRUSTEE: U.5. BANK
ATTACHMENT Xi

ISSUE FUND FUND
DATE TITLE BA&LANCE
ACTORN aAGUA DULCE 19884 COF 52,14
LA COUNTY SCHOOLS PFP 1989 2,204 574,
P SER A 1.084.241.88

POOLER CAP. PROJ. LYMWOOD 185

C
LA COUNTY SCHOQLS PFP 2000 CO
7
POOLED GAP. PROJ, MONTEBELLO 1

P SER A

SERC
QuB BER A

LS BAMK BCHOOLS - SUBTGTAL

UB. BAKNK TRUSTEE TOTAL

R412.9TD DY 25

Page: 4



LIS ANGELES COUNTY TREABURER
TRURTEE & Me’-‘sNAGED FUNDS
AR OF 013108

TRUSTEE: LOX ANGELES COUNTY
ATTACHRMENT X

Page: 5

ISARUE FUND FLIND
DATE TITLE BALANCE
LOS ANGELES COMMUNITY COLLEGE (LACD) 352,664,063
SPECIAL SAFEKEEPING (KNOX-REENE) 33,7088
SPECIAL SAFEKEEPING I {(PHILIP MORRIS) 8.00
TREASURER TOTAL $354,373.94




LOS ANGELES QOUNTY TREASURER
TRUSTEE & MANAGED FUNDS

AS OF D13140%

MANAGER: PLBLIC FINANCIAL MANAGEMENT
ATTACHMENT X

ISBUE FUND
DATE TITLE

FUND
BALANCE

ALLIANCE QF SCHOOLS COOPERATIVE INSURANCE PROGRAR

INVESTMEMTS
CAGH AND EQUVALENTS

PEM - TRUSTEE TOTAL

$124510,000.0

73067

fe-cata]

$121.517.245.78

Pags &



LOB ANGELES COUNTY TREASUIRER
TRUSTEE & MANAGED FLUNGS

AS OF 013108

MANAGER: TOW

ATTATHMENT Xi

1SS FUND
DATE TITLE

FLINDG
BALANCE

LOA AMGELES UNMIFIED SCHOOL BISTRICT - Annuity Reserve Fund

INVESTRIEMTS
CASH EQUIVALENTS

TOW - TOTAL MAMAGED FUNDS

$0.00
468 134 04

Page 7



Fage: 1
Loy Angeles Courdy Treasurer
Fieating Rate Securitiey - NTRD PSi Non-Trading
&g of Q18109
Atlachraent X
Faoe  Malurity
REC D instvasnont Deseription Bate Date Par Cost Raset Provisions
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.wo 38 OUBO e y«.t,;, Gt bank pe te

Srrie UBSLIBORSEL S0, Deposit notes.

COpn rates Gty USSLIROR 100p. Long 1ot coupon. 55'¢ under MY
Cpo sate=Cinty USSLIROR+ 2500, 3 wr MTH Frogram Seres ¥
Con ratesQidy USSLIRORAMhp, 1 e MTH Program. Serigs ¥
Con rate=Cidy USSLIBON3E00. s under MTN Frogram, Senige
Con rate=Cily USSLIBOR3ES. 1580 under MTN Prograrm.

Con rate=Cirdy LSELIBS
Con rate=Qidy USSLIBOR
Con rafes3rng USHRIROR 38bp v 2

00,000 03
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P fur
5 R R $H
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& GO FRM
SE & GO FRM
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L OG0 S

L

m 200.005.00
25 200.000.00
£0.000.000.68

s BATH
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T84 AN BTAMLEY TR FRNM ZE OO0 080 00 25,900,30000  {pn ratas 30 g’ uner
SRFL Tatals: SOSN8 B0 BOR,YB4,485.77

CRFRO
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CHFRG Torsis: 23,000 000,00 25 000,800,008

FRAk
G7HAD FRCR FRM 032 WA 28,000,000.00 DEA000R378  Opn rstes o USSLIBOR g,

FRAM Totais: 28, 000,000,020 R[.000.083.78

QY SLASRE Ny FROED JRE D310 53,000,000 46
FEOHE 81 AG KY FRID 232 Qsiaen 2,000, 000.00
DEUTEOHE BR AL NY FROT AR OE2108 B0, 000,000 O

T rtesdme USSUBOR +27re.
Cosrs retesdrng LUSBLIROR +150p
iy b ins USSLIBUR +18hn. s

FROCDGE Totals: 428,500,508.58 193,325,845 72

QRPORATE AND AGENQY ISSUERD TOTAL F5,508,068.00 TTEBR8.2B5.27




Los Angeles Sounty Treasurer
Finating Rate Securities ~ NTRD P51 Non-Teading
Asoot $13409
Atizchiment Xi
Fave  Matwrily
BEG W trsstsurnsnssst Dasrription Fate {iate

Far

Page: 2

Cost Resel Frovisinns

L ene aneREn o
LOS ANGELE

3 GURNTY i8]

SLACT AL BANS

FE4IE LACCAL BaMg 0Ty
T84 LATCAL BAMS 07T OR3RAE
TTEEY LACCAL BANS GTFT DRIBONG
TREVT LACLAL BANS GFT DRIGM
b OLACAL BANS GYT O OBAG
2 LACTAL BAMS &5t ]

BAN Totals:
LOB RMGELES CIUUNTY SRUED TOTAL

HTRD - RS RONTRADING Totsh

5.3 3.00
5.000,000.06
5.000.000.06
500000040

305 b thie time of draw. Interest 3
DA 1. irderagt aour

. Reset b Fanko o Amerio e raie 0

FG,000,000,00

3,800,988.08

T3,000,008.00

38,000, 000.00

B05,000,000.00

HO4, 088,595 57




LOS ANGELES COUNTY TREASURER
BOMD ANTICIPATHON NOTES AND LACCAL
AL OF 013108

ATTACHMENT XU

BOND ANTICIPATION NOTES

LACCAL

SEC D DESCRIPTION DRAW DATE AMOQUINT RATE

75418 LACCAL 03/11/08 % 5,000,000.00 3.774%
77584 LACCAL 05122108 5.000,000.00 0.774%
77851 LACCAL 08123408 §,000,0041.00 B.Y74%
FRRTY LACCAL O9/04108 5,000,000.00 8.774%
TRITY LAGCAL 10/31/08 5,000,000.00 Q.774%
7a862 LACCAL 508 5,000,000.00 .510%

$ 30,0083, 000,00




Los Angeles County Treasures
inventory Report ~ Totals Section

Security Typs Grouping - Coat & Wid Avg Days To Maturity

As of January 31, 2009
Attachment XY

MON-TRADING

TRADING

SECURITY TYPE

WTD AVG
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oSy

WD VG DT
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ASZET BACKED
OTHER

TOTAL

i
o
Iz
o
o
)
o2
=
=
fcsd
e
st
-~
<
]
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.00

0.00
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0.00
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DAYS
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DAYS
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DAYS
DAYS

$20.052,626,518 63

479,71

DAYS

5000

0.00

0A¥S




Log Angeles Tounty Treasurer
Irvventory Beport ~ Tolals Section
fMaturity Rangs Grouping

As of January 31, 2008

Aftachumont XY

Maturity Rasge

Uate Rangs

Pay Aaount
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%

Amortized Cost
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Low Angeles Courdy Treasurer
invaniory Report - Totals Sestion
Maturity Raoge Srouping

As of danuary 31, 2008

Rager S

ixi

Altachmerd XY . )

Lum s,
Raturity Range Date Range Pas Ayaned % Amortized Unst Ya %
31 o 80 Days GGG - HA0TGR HL000 800 .06 .92 13,80 1Q,000,000.00 .43 EERCE
121 o 180 Days DE/GYOG - QTI5000% EERVERC RS 20,78 4055 QBT HLTR 40,54
it o 270 Daya G7/3109 - 1072508 3000000000 2870 FRe 28,781, 83%.48 ?? 58 70.22
110 1.6 YEARS OZ3L0 - OBIGY G 300000000 2.7 150,00 Z3 988311 .30 RETR .00
Postiolin Total: 5161,840,008.00 $100,718.240.84
MABY
Gio W YEARS 813118 - QH3Ig %3,000.00 G004 100 38,571 64 100,04 100.00
Porifolls Totakh B85, 080.00 586.571.64
BANIY
144 1 130 Days DF01/09 - G700 65.846,088.314 34 .90 943G $5,945,085.3 G486 .50
181t 370 S 07724100 - 10/38/0% HE0.000.00 (.38 36.29 $30.000.00 .39 H5.28
15w 2 YRARS DHO2/1G - 1311 111.000.50 618 9548 113,67R.35 0.1% ;
2t 3 YRARS Q2T - 013 H71,000.00 114 93,67 TR R 144 HE.
X104 YEARS SR - M35 22000430 6.37 SRR 220,000.00 0.37 93.58
410 5 YEARS HUIIAS - 0134 1,775,06030.00 3401 1 TE452.97 KRG {#3.00
Portfotio Tolat: $88,9%2,088.31 $55,952,416.81
BCALAR
271 10 385 Days Y0208 - 0TI 38,752 862 19 UG08 1{HLOD 38,752,842 5% 10006 10000
Fortfolio Total: 39,752, 862.5% $30,752,852.59
SLI
277t 355 Days HI2QH08 - $134415 13,505.302 .37 13,00 100.60 3,695,202.23 .00 18000
Pavtiofic Total: $13,585.202.32 51 3,594.;&&2,23
WASIA
27 0 385 Doy WAHOG - SN0 13,228 663 .04 160,00 1080 13.7283.5662.08 100,00 100

Portfolio Todal

$13,258,582.04

$13,298,652.04



LOS ANGELES COUNTY TREASURER
COMPOSITION OF P31 PORTFOLIO BY MATURITY
AS OF JANUARY 2009
ATTACHMENT XVI

LAG INVESTMENT PQQOL

GI A S S 8 A R R S A8 A2 a e s
in Thousands B
35‘“ ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
4. 30 days § 8763782 3a68%
B e B T e b e oo et en e e es e o . . U
M 31 - 80 days 4 044 Bar 239
DEGE e IR e st e e #1 - 180 days AT 040 2 45%,
?‘:_n/ AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 18‘: - 1 }” i:i'! 8,54'.’ 3‘:/"1(.)“7'}
1-3yrs 5381,08% 28.73%
ROy,
et
3-5yrs BRI RCEY 14.17%,
T
S~ 10wy - {3.00%
B A e T R
e wra ~ {1 00%
o
RE $ 30,052,609  100.00%
130 days 3G deyve 91180 cays 18T .ty 3 vrs Ffyrs 548 yrs e s
A X ¥ ¥ ¥ ¥ ¥

Maturity Limits Are in Compliance With The Loz Angeles County Treasurar’s investament Policy.



LOCAL AGENCY INVESTMENT FLINDG
FOR SPEOIFC INVESTMENTS

AL QF 013108

ATTACHMENT XV

IBEUE FLINE
DATE TITLE

SCHOOLS LINKED FOR (INSURANCE MAMNAGEMENT (SLIM)
SOUTH COAST AIR QUALITY MBMY BISTRICT (RCAQMD)
WHITTIER AREA SCHOOLE INSURANCE AUTHORITY (WASIA

LA TOTAL

B13.505.202.32
38,752 86288
13,288,862 0




STATE TREASURER AND LOCAL
AGENCY INVESTMEMT FUND
Decsmber 2008

ATTACHMERT XV

POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF INVESTMERT DATA

A COMPARISON OF DECEMBER 2008 WiTH DECEMBER 2007

{DOLLARS IN THOUSANDS)
 DECEMBER 2008 | | DECEMBER 2007 | | CHANGE

Average Daily Portfolio % 8,847 044 % 58,846,588 § +458
Accrued Earnings & 449,788 & 243,788 % 123,887
Effective Yield 23583 4,804 -3.848
Average LpMonth End {in Bays) 233 R4 +48
Total Becurlly Transactions

Amount % 16,783,128 % 28,828,407 % ~12.848,278

Munber 338 821 ~282
Tuial Time Deposit Transactions

Asmount § 2883,000 % 3TREN00 & 853,000

Mamber 156 180 ~34
Avarage Workday Investment Activity % 888,818 &% 1874370 % ~TT2.355
Pragcoribed Demand Account Balancss

For Services % 1,188,382 % 255,888 & *8472,435

For Uncollectest Funds % 158,318 $ 182,522 § -32. 207




STATE TBEASURER AND LOCASL
AGENCY (YESTMENT FUND
Drcember 20X

ATTACHMEMY XV

BiLL LOCKYER
TREABURER
STATE OF CALIFORNIA

INVESTMENT DIVISION SELECTED INVESTMENT DATA
AMALYSIS OF THE POOLED MONEY INVESTMENT ACCOUNT PORTFOLID

{000 ORITTED)
Degamber 31, 2008

DIEFERENCE i

EERGENT OF
PERCENTIF  PORISOLCEROM

IYPE OF SECURITY SMGURT FORIFOLIG PRI MONTH

Govermment
Bilis ] 7,588,885 12.81 +2.27
Baonds & MR 8
Motes 3,773,862 3.86 +(3,38
Strips g G400 ]
Total Sovernment 5 $4,372.347 17.97 +3.86
Federal Sgency Debentures $ 18,166,851 1£.06 .48
Cartificates of Deposil 3858070 6,34 +3.81%
Bank Notes & 4.80 &
Barkers' Acceptances ] .00 g
Repurchases 8 0.00 ]
Fadersd Agency Riscount Noles 4,88%9,73¢ 773 +2.18
Time Daposits 8,248 580 13.43 £3.57
GHMAs 144 3.00 .00
Savamercial Paper 1,847,488 3.08 -4.57
FHLBC/Romics 4,070,388 1.69 ~3.83
Corporate Bonds 324,438 #.5% .02
AR 3% Loana 11,852,568 18.7% -3.%8
GF Loanx 2,488,800 14.96 +8.04
Ravarsed Repurchases 8 3,88 +{.48
Totsl (Al Types) 3 $3,280 206 104,08

INVESTMENT ACTIVITY
DECEMBER 2008 NOVEMBER 3008
NUMBER AMOUNT MNUMBER AMOUNRT

Pooled Monay 3382 5 48,783,128 333 & 18,345,348
{}ther 7 130,085 23 1,441,368
Time Deposits 156 2,383 500 107 2,582,000
Totals B2z § 13,508,223 483 5 20,308,715
PHHA Maonthiy Avearage Effective Yislg 2.3583 2.588

Yeur 1o Date Yield Last Day of Month 2.667 2728



STAYE TREAS!
ASTENCY :
Docoming 2008

ATTACHMENT MV

Pooled Money Investment Account
Portfolio Composition
£63.3 Billion
12131108

Loans

33.89% fortgages

ARt T s
1.659%,

Corporate Bonds
6.51%

Conwnarcial Paper
3.08%

Time Deposits CDs/BNs
13.03% §.34%



STATE TREASURER AMD LOCAL

AGE

Decombur 2002
ATTACHMENT XYY

12/8%408

TRBRUNE
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P
R
<R
P
cF
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cP
CF
Cp
Cp

PURCHASES

YO0
YOO

UY ERVESTMERT PUMD

US BANK
US BARK
UG BARK
LS BANK
LS BANK
LUNIONBANEK
LINIONBARNK
LIMIORBANK

LRMBONBARNK

CITIFUND
CITIFUND
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CITIFURD
CHIFUND
GECO
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SECC
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BEEC
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GECG
Q[ECC
TOYOTA
TOYIETA

LLOYDS
LLOYDE

REDEMPTIONS
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¢ ¢ ¢ B v B 3]

e

O ("_\] QOOoOn

Rt
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GECC
GECC
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CITIFUND
CITIFUND
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GECE
GECE
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0.820%
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3.470%
3.470%

1.300%
1.300%

12064/08
12631508
1204108
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1213108
1RIVB
TEGB
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1801108

1RRGB
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12663/08
12«’701.,‘{)8

1/;‘0‘ “33
1201708
1206108
1310108
12GB
P8
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4 2«’ G208

12432108
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10208
120208

4

0.582¢
3.82¢
BRISE

1.26¢
1.25C
1.256
1.250
250
2,606
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o

3

o
50,000
50,000
50,000
501,500
50,400
50,000
50,000

B0, (00
5,00
56,000
50,000
50,000
&6,000
&3, 0303
&0, 000
50,000
A0 000
80,000
58,600
50,004
56,000
53,000
50,000
25,000
53,000
50,000
80 000
8¢ 000
ARG
0,000
5,600

58,03
54,0460

£
[esd

fe e
2 5D

&0,
S3.00G

&71

fosd
=
N N
fan

g

NN

[ENE SRR RN
[T R 4 B B ]

Y
o R
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m

N B
LR U r

N
o O U

O e )
fod L3 O I e R

PN,

&

[$-ERS LIS LA

FETE 32
797222
7857222
TRIZ2ER
154,067 .23
154,047 .22
164.0897.22
154 487.22
20,833,353
20,833.32

22,568 44
22,568 44
22,568 .44
21,3285 .85

Wi fad
21,388.88
21.388.88
2%,358.88
&1,388.8¢
21,386.8¢

42 (.flz T8
‘5» 3,4802.78
353,885.88
353,8-‘38.89

8,353.33
8,333.32
833333
2255844

288667
2221687
22 BIEET
2281687
2281667
22.816.67

i3.831%
£3.831%
G.831
{831
.631
3214

@

N ha b byl L

L 5 3 gé Ty QY Oy

1.268
2858

.78
(.781
0.761
.761
1.268
1.268
1822
1822
1118
1138
1438
1118
1118



EASURER AMD LOCAL
FEMERT FLMD

202408 REDEMPTIONS {continued)

=
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-
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ce GBECC Y208
P B50C 3EN 12/03108
P B0OC GEN 12102108
<P AMEX, 12102108

0t 15 2291
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18 26,915,
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el
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¥

ool ca QNN
2 O O
o g
~n
<y
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£y 5
LA RN 4
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5D
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oo
i

TG R oo
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L &

<P ABIEX 12f32{08 & ISR 8 R 1] 2770833

P CITHUND 1302108 O34 D000 1B 2802778 1118
&P CITIFUND 1202108 g 50,000 19 28,027.78 18
OR CITIFUND 12702168 O 52000 18 2803778 18
oGP CITIFUND 120258 5000 1@ 2802778 15
CF GEGC 120308 5% P 7

[
s
2
2
Lo
o
[
>N
s
i
{;
e

P GECC T2IN3B8
P GECC 12/32/08
1945 GECC 12M0208
cp GECC 1202108
cp GECC 12/02108

53,060 82 35.128.82
58,000 22 35.138.89
060 2z 35,135.32
20000 22 35, 13580
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P
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OO N L% JSOL GOt AU AL NPT SV S

D5 D

LIRS,
&
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12003108 PURCHABES

P GECG 1 ¢

&P GECT 130308 £.4G0
e BECO 1203/08 £.4G0
oR GECC 10308 (.4G0

308 (L4850

G Ut LR N
w2 o O
[SoT oo B o]
T

2
]
&
p)

130308 REDEMPTIONS

1932 GECC 3 Hy 0400 3,000 i 55558 $.406

585 .58 .46
58558 0.406
£.408

843058 £.984
18.861.11 3.884
31.25G.00 18522
31.250.40 1522
2318647 1014
Z3.186.67 1014

&GS
&

cp GECC
cp GECC
P GECG
<P SOC GEN
<P SOC GEN 1240
op BARCLY LIS 1240
op BARCLY UB 1008 1.500 £0G,000
oF UBRUIMBANMT 1203/08 1.000 0000
&y UMNIONBANG TIO308 1.000 50,000

-t

]

0400
U400
0400
4 0.87¢ 25500
08 0.97¢ 50,000
8 1.800 S0,000

R R e

MR S S5 N 4
fueg

7" 5 A5 (s
b

RN

-

iy
3
&

53000

o
oG

-

[E N 4 NESNC T RN
n d d
N b3
16
o
(3]

(IR 4]

DY DD b e
- w (B £

120H08 NGO FURCHASES

12/04/08 REDEMPTIONS

Y]

SITHFUND 1204408 1.400 o000 13 25‘_2"’7 7& 143G
SOLGEN 12i64/08 0.87¢ 0000 15 225833 0.584

SOGGEN 12104408 0.87¢ 50,000 18 2020833 0.984
&’Ci) BARCLAYS 2B00% 1204408 2800 3,000 30 350,000 .06 2.838
YOO BARCLAYS 2800%  1Z2/08/08 2800 50,000 80 350,000.00 2.838

ErRsle)
W

j4:/08 RRP

™ gLl Q604704 2433 G000 B0 ~248,543.75 <2058
i gLl QOO0 250 50,000 80 ~248,543.75 -2.058

3



STATE TREARUR

CY IMVERT

l!e: ember 2008
ATTACHMENT XViL

12/0%/08

12/08/08

12/08/08

41209108

cP CITIFUND

MO PURCHASES

REDEMPTIONDS

Ch UREONBANK
Ch UNIONBANK
Ci UNIONMBANEK
C{ UMNIONBANK
Ch LNIONBARK
co UMIONEANK
ch UDHONEANE
P GECG
op GECT
&P GECS
a2 GECO
op AMEX
op AMEX

PURCHASES

iR (21NN

TR FLL
TH BiLL
THE BILL
TH NOTE
TR NOTE
TR NGTE
TR NOTE
TR MNEOTE

NOTE
TR MITE
TR MOTE
R MOTE
™ MNOTE
™ HOTE

REDEMPTIONS

P BEOC
R 3BECC
R GRCC
i GECC
YOO MORDEA
YOO NORDEA
YOO 500 GEN
YO 200 GEN

1.300%
SOG%
1.300%
1.3 {}Q ”’o

[eN

1.250%
1.25(%
1.25(4%
1.250%
1.250%
1.250%
1.250%
1.280%
1.250%
1.250%
1.250%

1.310%
1.310%
1.400G%
1.400%

12/08/08

‘! 2 £ 8,“‘?
288

?.2_«08, 8
1208108
12/08B

1210808
12108168
l ,‘, ”}dff<1€/
l ,’ l'}d\’ (f(/
1AORGE
1OR/03
120808
1E08/08

111804
THISI0S
11/19/0%
1118/08
IRIKI AL
AU
1HE010
T30
T30
1130430
11730/10
1430410

14730010

1430010
'i 1RG40

1209108
1 2iGB/08
12{G9/08
1210808
12088
12058
120108
12/G8408

T

A30

1300
1.300
1.200
1.300
1.500
1.500

(3.480
0480
0480
U480
0426
0836
0.02¢
£0.924
$.924
$.924
.92
0.824
3.824
(3924
g.u24

&
Lo ae]

Py
oo
Db
LR

P SRS S G o T o1
N 'u; '(Q
L

To B o5 LB >
5

-

ey

[onc e S o N s o
el

b}

=y

83,0040

o
& 2
S
&

LA IS

300
53,000
£3.000
H0.000
3,000
50,000

2.000

LG g

%Py Fy f
P
<

2 RO
Ty i b
<

L S

{3,000
3G

s
o

[l

»

o)
F
p]
[

5es s s
i &

£
&
b
o]
P

80000
50,000
50000
50,006
50,000
50,0600
50,000
SG.600
SG,G00
50,000
56,000

56 1300
a8 {'3{‘1(}

- e

)
-

-5

o

R R i G

43,333,383
43,323.33
43,333.332
43,333.33
54,583.33
54,583 .33
54,583 .33
224358
2243058
7.500.00
27, f‘ﬁ,Cf)
496 53778

R3.780.06
23 "“S(} (}0

1118
1118
1.318
138
418
1.418



12/08

12040708

12110408

08 PURCHABES

YO0
/(“-D
YO
YO
YR
Y

(I a
op

op

12111708 BALES

131108

124108

123 208

TR
TR
w0
TR
=
k3
T&
TH
T
TR
TR

oF
oF

PURCHASBES

Co
PN
o0

ot
S

oD

Yo
YT
YD
Y3

SALES
™R

S
TH

SOC GEN
SO0 GENM
SO0 GEM
BOC GEN
B
BCOTIA

REDEMPTIONS

GECC
GECC
3ECE

NO PURCHASES

NOTE
MOTE
MOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

REDEMPTIONS

3 {0

GECC

LIS BANK
U3 BAMK
U3 BaMK
US BANK
BNP
BNE
BnP
BnE

0.380%
$3.35G%
$3.35G%
3.300%
3.400%

1.250%
1.25G%
1.25¢%
1.250%
1.250%
1.250%
1.250%
1.280%
T 280%
1.250%

4o ;
L R50%,

0.850%
$.850%
0.880%
¢.a80%
¢.680%
(.680%
2.680%
2.680%

132608
1226508
L..J 208
pirlting
12126708
1203008

T31GI08
13008
13008

I/ MG
THAN0
1136110
14310
143040
ERIKICED
TH3GD
EREURLY
1138510
1130410
1130440

121108
2111508

DHA0/08
13008
3008
130008
DHETING
G127 08
G708
G178

1H/18/08
111908
11008

7

3
<

fow B ]
0
(o]

om0
oo B e

LR I )

o

Fo Lo L WO WY ie
o
b &

[ g I
peed

<

(¢.450
¢G50
0.850

Do D oo
WO D R 0 e
P R e Y
P . WX S A N |

1050
1050

£.5840
0880
8.880
£.880

{1,458
{14543
£1.458

)

7(7

D00
Q00
b{};’}ﬁi)
50,003
50,000
53,000

Lt

1:) x:)
w

50,000
502,000
50,000

50,060
50,000
50,000
50,000
3000
£0.000

<

[
(&)

50000
£2.00¢
50.00¢
53,000
53,000
50,000
G600
LEERESY

50,000
564,000
50,000

13

19
14

[EXIE FAIE IR RV VAR S VIR SV RN IS SN IS

L

o

S 06044
28,069.44
25 068.44

e
(&3}
BN

g
Uz W
o L

0
o £

7,104,282 1718

¥, 10452 1.748
11,040.47 2.682
11,810.47
18,863.85 4.080
18,862.85 4080
16,862.85 4080
16.8682.85

18,832.98 4 551
18,832.98 4 581
18,822,698 4581

15,318.687 3402
15.210.687 3.1
15.8108.687 3408



STAY

20

13612508

12/12/08

1242108
12645108

12645508

12/186/08

12116#08

T TREASURER 4

OV 3

SALES {continued)

TR

BiLL

REDEMPTIONS

DEB
B
DES
230
e

FHLE
FHLB
FHLE
FHLB
FHLB

KO PURCHASES

MO REDEMPTIONG

PURCHASES

G
G
Ch
G
oD
TH
TH
TR
TR
R
TR
TR
™R
R
R
YD
YD
Yoo
oD

UNIONBANK
UNIONBANK
UNIGNBANK
NIGRBANK
UIPHOHRBANK
LIPHONBANK
BiLL

NOTE
NOTE
SLOTIA
SCOTIA
SEOTIA
SEOTA

MO REDEMPTIONS

PURCHABES

TR
TR

5.000%
5. 000%
5 000%
5.000%
5.000%

2.750%
2.750%
3.7580%
(3.7660%
(3.750%
3.750%
1.250%
1.250G%

{1.350%
{1.350%
{L.350%
.350%

11

H0U

VA
IRV
12112108
12112708
12812408

012708
OH2TI0N
DU28/03
B1/38/03
DUBH03
31/35/08
1419700
141806
1115/06
118G

111808
111808
111803
1108

1218811
120168
D205
DYRHE
D1/28/08
01738105

EREREHEY
1118/0%
111808
1118/08
111808
1119108
1111908
111908
111908

S

345G

5105
5012
502

1G58
(.350
G350
(350
{350

(3 460
0.460
04680
84680
0.486
£.485
$.485
{.484
{.488

503,000

50,600

7,000
50,000
19,000
50,000

50000
500050
CREEY
5,000
56,000
50,000
50,008
50,660
5,000
50,000
50,000
80,000
50,000
03,000
50,000
50,0040
£0,00¢
50,000
50,000
50,000

RENE
&3,00G
&43,80¢
&43,00G

fitsl
707
70
T

73 206.56
450861111
1.530,342.22
351664111

i
~

327
5.022
5.022
5031
5833



SURER AMD LOCAL
STMENT FLMD

1371808 PURCHASES {continued) N
TR Bl 1318/0¢ G468 50,000
1204708 NO REDEMPTIONS

12797/08 PURLCHABES

e CITIFUND 012109 150 50,000
OR CITIFUND 01124004 150 50,004
R CITIFUND G210 180 53,000
YD DEXIA D350% 1228008 3.340 50,0043
YCD DEXIA $380% 28408 {3343 5,000
YOO DEXIA 3.3650% 1202808 3.340 3,000
YO DEXIA D350%  12/30/08 £.340 0,000

ko DEXEA 0.350% i 220708 £.340
YO0 DEXIA 0.350%  12/20/08 £.340
¥ RE SCOT 1.846% f‘! HE 0.7

& &
2
D
&

GY KT Qs (g s

DOG

12018108 MO REDEMPTIONS

12/15/08 PURCHASBES

e CITIFUND CA30/0% 0180 50,004
oF GITIFUND C”F%G,’Qg R EY SO0

TR BHL {1708 3410 50,0086
TR i 2,1 i 7f{}9 3410 4,000
TR 21N 1217708 .410 80,000

TH B 12{17/0% 0410 80,000
TH BiLL 12017108 0410 58,000

T BiLL 12717108 0410 40,84¢
TH BiLL 1207TIG 4.4140 S3,000
TH BiLL 12017108 3.410 403,500
YoR BNP 0.250%  0vGR08 0.25G S0.000
YO BNE 0.280%  U1/02/00 0.250 &
YL BN 0.230%  01/02109 3.250 &

12/18/08 REDEMPTIONS
CRFR COUNTRYWIDE  RA820%  12/1Q/05 5485 EAES L ch 863,078.08 4.3582

12/18/08 PURCHABES

(N UMBIEANK 4.100% 10203 8,100 50,000
URE J’\ét NEAMK G 100%  OUGERe 2,400 56,000
0 000%  01/08/08 3.100 53,008

0 i’*\i O\! BAMK A% G102
S0 UG SANK $400% 0wz

3,406 53,000
3,100 50,000

i

£ US BAKE $100% 4102 ff‘q 3430 50,000
(N US BANE OU100%  01/02/06 £.100 50,000
(N US BANE CI00%  MDRGG 3.100 50,060
TR BHL 170G .37 50,005

i
o



Ttorembey ZUGK
ATTACHMENT XVH

1273908 PURLHASES {continued)

R BiLL TRPI0G 3375 54,0600
TR 3RS V2 TIG 1375 &
R BiLL 12097108 0,375 &
YL PHZXES, 1.301%  12/28/08 $.800 &
¥CL DEXIA 1.391% 12/28/08 £.800 g

-

Ja IR g
2

12123108 REDEMPTIONS

~
o
pre)
h]

L BNE Z850%  12E2M08 2
YD BNE Z850%  124E2M08 2.
YD IRELAND S.840% 122208 2
YCD IRELAND S840% 12208 2

[
DR
o
a3

DN

<

<

: 498 78004

S0 126 448 75003
SGOLL 131 533 216.87
3 334 31687

SRS LI PL]
[
3
&8
13
D)

pa By
@@L
D B
-

2 840 S0 137
1332108 PURCHASES

cP GEGC 12125108 0,010
9% o4 S3EGC 12/25/08 G.010
cP BECC 12126108 0.010
C GECC 12/28/08 0010
op SO0 GEN 12025108 018G
&P S0C GEN TEERINE 0.180 59,
& SGC GEN 13008 2480 20,
&P SQC GEN T30/08 0.180 5000
GF 204 GEN C102/08 3.2845 SGO00
CF SO GEN A28 (3,268 50,008
or SO GEN G808 {3298 34,000
ce SO0 GEN GHOR0S 0200 0,000
e SO0 GEN L1008 0.280 84,000
ce SO0 GEN GO0 0,280 50,000
TH NOTE 1128% 1241511 1.38¢6 G63,0500
TR NOTE 1.138% 1215 1.438¢ &3,
TR NOQTE 1.138% 1205 1.0386 £03,600
TR NOTE 1.338% 14015011 1.0886 A4,500

P2 RS IO B & IR
Coood

D
<2
a3

1202308 NO REDEMPTIING
122308 PURLCHASES

P CITIFUND 01/26/03 {.300 56,000
P CITIFUND DU (.300 50,000
CF CITHUND DYITA0R (.3D0 SG,000
CP CATIFUND DIETIOR 0.300 56,000
N CITHUND 21/28/08 2.300 50,000
R CITIFUND £.300 5,000
oF CITIFUND g 3,300 50,0040
Cp QITIFUND AT 3300 50,000
o FHLMG GY2TRR 50,000

B3 FHLMG QY270 50,0080
{2 FHLAMG Y2706 54,0G3
O FHLMG QY2703 50,008

19



Decamber 2
ATTACHMENT XV

PURCHASES {continund}

oM
O
Dk
38

FHLMC
FHLIMC
FHLMC
FHLMC

NG REDEMPTIONS

PURCHASES

P
P
1R
<R
b4
D
F3bd
Pt
D3
O
DN
DN
o
Y

CITIFUND
CITIFUND
’“‘1"{??&1%9

FTHFUND

FﬁkB
FHLB
Frus
FHLB
FHLB
FHLB
FHLB
FHLB
FHLE
FrHLB

REDEMPTIONS

cp
o
cp
Cp
cP
cp

YD
YD
D
Y3

PURLCHABES

~
-

[ RN W I W W

EYROESEYEY

i

-,
L

P
L

s

>
.

.

L

N
£
o

GECC
GECC
GECC
GECC
GECC
GECC
SO GEM
SOC GEM
SOC GEN
SO0 GER

U8 BANK
LS BANK
(35 BARNK
£38 BAMNK
LIS BAMK
£I8 BANK
(B3ECC
BECT
FHLB
FHLB
FHLB

Q172806
(1328456
31/2810n
$1028i0n

B12808
31285
DYIYCH
DYR0CE
3GI0G
O1/30/0¢

12128108
12/28/08
12126008
1212608
42126 ’(‘?
12608
1RG0
TEEH/08
TEEH08

13E30/08

G12/0%
GHO2/08
GHOXO%
ARy 39
G008
010208
12123408
12f29i€3
2408
Q n’Z’?,‘Qt}
(121408

11

e R v i o)
- .M S N
o
oG &

Foc v

ey
N
<

3,120
$.120
0120
GRG0
G120
G128
4120
£.120
£.120

oo
g
gt

[
[T e T

LR e e K

N s CF L

.00
343

DD DD
O L)
Lok S o i S s o I

M
o
0

&

o
oy i
"\1 ~fod 3

~3
<

<

O
076

JO7¢
DO
305G
3.035C¢
3AGG
340G
3,140

50,008
50,060
50,000
50,000

50,000
50,000
50,0083
53,0G0
5{3,000
50,000
50,000
S0,000
&3, 000
50.000
S0.000
50.000
50,000
5(3,0¢43

LO LN AP
C:p:«f::«
&
$o 00 0
[ I e e

10 ’3{ Q
50,000
53,000
52,200
50,000
503,000
50,000

1

3

Gy s
[l

503,800
&3.006
S03,000
40,000
& GO0
i3 530
K3, 500

[AL IS
)

o
9

O
i

(51N %21

B &5

0RO fe fes G5 U U TR
&

50
o

o
on (BB
1y o e
[ RS
[2¢]

d

RS IR VI W I CRER CRR S N

ko Nad
ied

d

o

{7

o

L L L) ) 1o

DR
RSO O (5]
fus iRy sl
L



X SYLONIAL
; RMENT FURNT
lkc»mber 2
ATTATHMENT XVR

12/26/08 PURTHASES (continusd)

R FHLE 4121404 £.163 S0
12/128/08 REDEMPTIONS

op GECQ 12125408 0.050 40,500 3
op GECO 12128108 0080 £43,30¢ 3
i3 SOC GEN 12728/08 €180 S40.000 7
i 500 GENM 122208 £.180 50,000 7 2.183
oF GECO 12'1’3 8 2.8450 50000 128 4531 2,701
OF GECC 132808 2.840 30,000 128 453,000.00 2,701
oF GECC THRY0S 2640 50000 126 462 30000 2.7014
oF GEQC TA2%/08 2844 BOODC 126 462 DOCGN 2.704
oF GEQC 12/28/048 284D 000 126 462 D060 2704
cP GEGC 1202808 3844 SG000 146 462.000.00 2701
YO DEXIA 1.301%  12/28/08 (.864 50000 0 11,131.88 0.511
¥CD HEXIA 1.301%  12/29/08 0.800 30000 10 11,131.98 0.511
veh DEXiA G.350% 12/28/08 0.340 50,000 12 58,88 0.34%
YOO DEXIA C.350%  12/29/08 §.344G 0,000 12
5

]
s
L
w

3553
£2.183

]
o
fee}
(o]

N iR
ﬁs":. :
QRO o IR o R AR

e
00
<3
<

WE R e B S S A

00,

(__)

G
&
3

(At IR

3.345

f\f:‘}fﬁgj‘)

pey ]
o

v SR

5 R 45

YD DEXIA G.350% 1229108 §.34¢ 46,0600 2 £.666 5 3.345
YD BiP G008 12729708 £5.30¢ S3,000 20 833232 3.304
Y3 LLIYDS 1.300% 122908 1.280 80000 28 50,1687 .08 1.308
YD LLOYDS 1.300%  1ze08 1.280 500000 28 80,1687.08 1,208
YOO CiBC 1.300% 1ans 1.300 5GL00 0 33 £3,583.33 1818
YCD SIBG 1.300% 13808 1308 S0GRG 33 8358333 1.318
YD 438G 1.300% 12808 1306 BGOBG 33 5358333 1.318
YOO B SCOT J80D% 12/28/08 £.800 50,000 144 588 0565.56 2540
YO BB SCOT 2800%  12/29/08 2300 SOG00 144 5R8.055.5¢ £.540

TRIHOE  PURCHASBES

913 LS BAMNK 0.7
<0 LS BAMNK it
(Y LS BAMNK 0.7

0% Q227708 071G 56,600
1
1
oo LIS BANK .71
1
1

a

0% Q227108 371G 50,000
0%  Q2i27/08 3.71C 56,060
0%  02027/058 DTG 50,000
% Q22708 DTG 50,000
(% Q2027108 D716 50,000

oo LS BANK 8.7
oo US Bakg 8.7

12I30D8  REDEMPTIONS

CP
cP
YD
YD
YOG
YD

GEN 12130605 (.180 G080 8 24111 5183
GEN 1R13G:08 (L130 50,000 A 21111 1193
Kid 350%  18/3W0E (.340 50000 13 G,128.81 .345
A {L380% 1873408 340 50060 13 €.138.91 {2.?;4,6
>’ A 0.350%  12/30/08 0.340 50000 12 6126941 {3345
JOTHA 0400% 13/30/08 2,400 LG 2 1168667 408

e

KKOO
w2

(1‘ \,J ey i

50
Q
’2

12130108 PURCHABES

ON FHLE 031808 0.030 54,000
OM Frig OBI08 SREXY, 53,000



: BARURER AND LOCAL
AGENCY IVESTMENT FUND

Perember 2008
ATVACHMENT XVIL

PURCHASES {eotinuad)

M FHLE Gziie/0n 3.03%
DN FHLB UZA&/08 0.03
DN FHLE UR2TI08 {030 £
N FHLE GR/R7Am (.03 50,600

123108 NO REDEMPTIONS

12131708 WO PURCHASES



STATE TREASURER AMD LOCAL
AGENCY INVESTMERT FigND

Decessber
ATTACHMERT XV

FOOTNOTES

& The abbravistions indicate the type of securnity purchased, sold, or redeamed:

TH LS. Treasury Billa, Notes

DEB Faderal Agency Debanturss — Fedural Home Loan Bank {FHUE), Fedearat Home Loan
Morigage Corporation (FHLMC), Foderat National Morlgage Assodliation (FNMA),

Federal Farm Credit Bank (FFUB), Federal Land Banks (FLB), Faderal
intammediate Credit Banks (FICRB), Central Bank for Cooparatives {CBO),
Tennesser Vailey Authority (TVA), Commaodity Cradit Corporation (G0

DEB FR Faderal Agency Fioaling Rete Debentures - FHLE, FHLMC, FMNMA, FFUB,
FLE, FICB. CRC, TVA, 3C5

I Faderai Agency Discount Motes — FHLE, FHIRMC, FRMA, FRCB, FLE, RICS,
CBG, TYA, CIIC

PO FR Flogting Hate Smel Business Administration (SBA} Loan Pocis

oD Megotinble Certificates of Daposit

CDFR Fioating Rale Megotiable Certificatas of Deposd!

B2 Bank Notes

YOO Megotiabiz Yankes Certificales of Depusit

YODFR Fioaling Rate Megotiable Yankes Certifinates of Daposit

cP Corpnersial Faper

Cit Corporate Bonds

CBER Floatng Rate Corporate Bonds

Ba Barnkers Acceplances

BC Federal Agenny Morfgages-backed Fass-through Ceriificaigs ~ FHLME, FNMEA
Goverument Mationsd Mortgage Investment Condult {GNMA}

FERG Fadoral Agency Regl Extole Morigage lnvestment Conduils —~ FHEME, FRMA

bi industry standard purchase vield salcuiation

¢f Repurchass Agresraant

& Far amount of securities purchased, sold o redeemed

gf Securities were purchaser and sold ag of the same dale

¥ Repurchase Agresmant againat Reverse Repurchase Agreamant
ol Culright purchiase against Reverse Repurchass Agreemant

£ Segurity *SWAR ransactions

¥ Buy hack agreament
BRS Reverse Renurchase Agresmant
gRre Termination of Revarse Repurchase Agreement

14



SROANE LOCAL
STMENT FUND

A 'f""«%di‘v‘i&” T X

TME DEPOSITS

DEPGSIT PAR MATURITY
MAME DATE  XYIBLD ANMOUNT B BATE
ALHAMBRA

Cynrl Bank, N& 1108 820 Z2,000,000.00  OUGeN0S
Cinrl Bank, NA 7408 2120 2,000.000.00 D'i ff‘C?"}Q
O Barde, NA 110608 £.540 2,000,040.00 050G

Ormei Bank, NA 1408 D310 2 00,000 50 132;15.'\}9
Orned Barde, NA 12004108 DADO 2D0000D00 030509

Omind Bard, NA DY05/08 1.830 180000000 BIA0E0S
Omini Band, NA 12405408 8,130 300000000 Q40808
Omnd Bank, NA 1210508 Q220 200000000 0BIGTH8
Ot Bank, MA 114/44/08 {.850 2.000.000.00  05/15/08
Oy Bank, MA 1204708 {3.450 200000000 06408
ARCADIA

Americen Plus Bank 127108 EREAY 1,000,000.00  OUBN0E
Ammernicen Plus Bank 12/10/08 0.260 1,000.00000 D80G

BAKERSFIELD

San Jonaguin Bank SI33/08 4.310 13,000,000.00 72308

Ban Joaguin Bank 508 2030 2.000,000.00  02/13/08

BUENA PARM

Enitl Bank 12/19008 D080 S5,000,000.00 320408

CALABABAS

Fieat Bank of Beverly Hills HH3IWoE 0876 10,000,000.00 2128408

CARARILLO

Firat Qaifornia Bank 1442508 ($.380 17 000,000.00  02/11/08

First Daiifornie Bank 10/08/08 1.450 3G.000,000.00 011408

First Dalifornia Bank O8/37/08 1.950 AIODG000.00  G2/25/08

CHATSWORTH

Frarnigr America Credit Linion /0208 1.480 30,000 00000 010808

Pramizsr Amarics Cradit Union 3108 1170 358,000,00000  OB/01A0D

Pramise Arnseica Creddii Undon 12105108 3,410 35,000,000.00  OS/0805
15



TME DEPOSITS

DEROSIT PAR MATURITY
NAME DATE  YIELD  AMOUNT (%) DATE

CHICD

Tri Counties Bank 11/44/08 (.220 40.000,000.0¢ (23408
Tri Countles Bank 1211708 £.060 4¢ G0.00G.0¢ 03188
CITY OF INDUSTRY

EverTrust Bank Q2708 1.050 10,00G.000.00  O1/38/0%
EverTrust Bank WY28/08 (.810 14,006,000 00 81/38/0¢
LeerTrugt Bank 12105108 D70 18,000, 00D.00  DIEHG

CLiNa

Halser Fadersd Bank 12/04/08 0,450 25000,000.00  OB/G408
DIARMOND BAR
Frospectons Faderat Cradit Undon Y4708 0500 J000 00000 Q2IGEMNE

EL CENTRO
Rabobank Wyosos 0520 50.800,0600.00 010708
ELK GROVE
FremierWesi Bank 1010808 1.340 40000000 04/4808

ERGING

California Undisd Bank {R/28/08 3690 10,000 00000 OULTOS
FAIRFIELD

Wanstamerica Bank FOIGIOH 3.82¢ HC.00C,MC00 GU0T0S
Wastamerica Bank TOHRIGR {3 480 A5 GO0 G000 G1/07/408
Westamerica Bank 10MBH08 3,546 25 000,000,060 G1/15/08
Westamerica Bank 10124508 1.290 2500000000 GH23/08
Westamerica Bank FOI30E $.706 30.,006,000.00 4173008
Westaneriza Bank 11412408 {3350 TEO00.000.00 421408
Westamerina Hank 12/05/08 3.050 25.000,000.060  G3DBAS

EQLEOM

Fulsarn Liake Bank THA308 2380 250000000 C2711408
Folaom Lake Bank 10/14/08 1190 1,800, 00000 0418409

—
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HAME
FRESNG

Central Vallsy Community Bank
Premigr Valigy Bank
Framigr Valizy Bank

FULLERTON

Freflsaton Compnunily Bank, FSB
Fuflerton Commmunily Bank, F3B
Fullerton Community Bank, FSB
Fuilerton Conwrumity Bank, FSB
Fisiterton Comorunity Bank, FSB

GOLETA

Facific Capital Bank, MA
Pacific Capital Bank, NA
Facific Capital Bank, NA
Pacific Capital Hank, KA
FPacific Cagital Bank, NA
Facific Capital Bank, NA

HAWTHORNE

Waestem Federsd Credi Lnian
Westermn Federal Credil Union

IRVINE

CovirercaWWest Bank, NA
CommerceWesat Bank, NA
CommerceWest Bank, MA
CommercaWest Bank, NA
CommerceWesi Hank, KA

LAFAYETTE
Cabfornia Bank of Commercs
L0

Farmens & Mercharnds Bk Cen
Farmens & Merchands Bk Cen
Farmers & Merchands Bk Cen
Farmerns & Merzhards Bk Cen

I 4

(') ('} C'} {'}

DEROBIT
BATE

TiIME DEPOSITS

YIELD

PAR

AMODUNT {$)

120308
11418108

11418108
’16113 (8
IR

1GMBIOB
102308
BB

3808168
U8/03/08

FH4I08
1208
DB24/08
137108

1049
1105,

10710408
10/17/08
10 T8
HOI24/08
12/05/04

HHZBINE

10724708
10730008
120308
1207108

J.670
3,180
3,430

2.070
1.000
1008
LY
1160

1.850
1880
31040
D050
1.860
1.640

330
1310
1.300
£.380

5.060,000.060
5,000,000,
5,000,000.0D

19,000.000.00
8,000 00000

13,504,000 00
§ 500,608 .00
§,000,000.60

98 500,000,060
85,000,000.60
40,000,000.0D
38,600, {}C}f" G‘?
50 ,CQ

5,000,600.00
) S00,000.00

5,000,000.00
5.000,000.00
2,500 000.00

10.006D,000.00

s}Qg ,}("\} ”3}
D00.000.00
uC{},:}tau.UD
2 ON0.00D.00

[T A4
"u‘l "u‘i ‘\'ﬂ

MATURITY
DATE

(33408
(2/18/08

201103
&GO
4716108
O4/2 505
G800

K]

]

b
W]

e e

b

L8y S sk S P2

BN S D

’.'.‘:OC:O‘
ey

"-\i PO IR €% I &3 R SN ¢

2‘“) Fune T T e
£

i

G1BGI0Y
G1/18/0¢
GGG
0123109
3BT

J1/82/08

34723406
B4/30/00
835 *)ofﬁ“
BBATING



"\Huu HMENT KV

TiME DEPOSITS

DEPOSEIT BAR MATURITY
NAME DATE YIELD  AMOUNT S DATE
LS AMGELES

15t Cantury Bank, NA D708 2430 15.000,000.00 310808
15t Cantury Bank, NA 1HRN08 3,450 20040000080 02/8/0¢
'ist Century Banok, NA 120308 D.A8G 5.000,0CG0.00  D803/08
"oni;.w Bank, NA 121108 D.270 10,000, 000.00 0603108
‘i s Century Bank, NA 12116108 3.238 00000000 081808
Broadway Federal Bank, FEB QTHO8 2,180 SAGO.00000  OTORIDS
Broadway Federal Bank, FSB Q723108 2083 8,500,000 00 01/21/08
Sronchesy Federal Bank, FSR O/IIBIB (76D 2D000.0¢ SXZ200Y
Bro;"dwny Federat Bank, FSB TIOR8 (400 3,000,000.00  08/05/03
California Business Bank GRICHNE 1970 500000000 01/30/08
Cadifornia Businass Bank 08/08 08 1.950 5,000,000.00  (2/06/02
California Nationaf Bank SFI0E 2180 53.000,000.00 010800
Califormia National Bank 68! 1308 2080 5300000000 $R1108
California National Bank 08/12/08 1.820 300000040 O3M 3100
Cathay Bank D708 2180 ABD00.000.00  DS8I00
Cathay Bank DIATIOR 1950 25.000,000.00 91115108
Cathay Bank Q7/35/08  1.880 £G,000.000.00  01/28/0%9
Cathay Bank Q80508 1840 ZEOGH.000.00  02/04/08
Cathay Bank Q31308 2.080 ﬁ(‘i OUD0D0.0C 02148
Cathay Bank GREZANS 204D 5. 000.000.00 021908
Cathay Bank GRI2TI08 1880 ?17,30’3,80{}.{}0 {}2;’2’5;'89
{athay Bank G048 2000 85,000,000.00  J2/05/08
Cathay Sank 08711408 1,860 25.000,000.00  03/12/0¢
Center Bank 073008 1950 3500000000 12806
Canter Bank D8/32/08 1.87¢ 15000 06000 '}"- I 808
Center Bank OBRGAOK 2080 4000000000 Q2808
Center Bank PUHITOR D140 25000,000.00  (220/08
City Mational Bank B7F30/08 1.88¢ a0.000,000.00 12308
City Mationat Bank 101708 D880 50.000,000.00 33:1. 3/08
City Mationsd Bark 10/16/08  1.010 50.000,000.00  04M18/08
Commoneesith Buginess Bank Q9/28/08 0AS0 &0U0,000.00 010808
Commonwaaith Business Bank G788 2.020 S000000.0¢ iA8Ne
Commonweaalth Business Bank O7731/08 1.680 1G,060.000.00  OWZRI08
Commonwealth Busineas Bank 12IVTING Q.080 00000000 0318408
Commonweaith Business Bank 13008 1150 5000600000 471008
Eastarn nderoationad Bank 129108 1.38G 1,80G,00000 DAY
Far East Netional Bank QFTINE 1.9680 5000000000 D150
Far Bast Mational Bank Q713008 1.560 25000 000.00 D128
Far Bast MNationa! Bank 080608 1884 25 000,600,000 3304408
Fa* Eaal Mationa Bank 12/04/08 0110 25 50C,000.00  G3/05408
Fasnt Nationad Bank 1211808 0100 25 600,000.00  O320/08

f“ aat MNationat Bank 16/22/08  4.8500 25 GURO0G.00 (37226

v’i snufasdurers Baok O7HR08 1.826 25 600,000.00  01/15/08
Manufactirers Bank 1EF0s 350 TEO00,000.00  01/18/08

1a
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TIME DEPOSITS

DEPOGRIT PAR MATURITY
HAME RATE YIELD ANMQUNT &%) BATE

LS ANGELES {sontinueth

fMarsizcturars Bank G7/25%/08 2,000 80,000,000 00 O1/R3/00
fManusiacturars Banh 07/231/08 2000 0,000,000 00 D1/89/00
Mission Valley Bank wRvne D730 700006000 012009
Nara Bank, MNA 1015/08 D470 Z3000. 00000 24408
Nara Bank, NA 10/18/08 D470 25000 806000 Q1714508
Mara Bank, NA 102808 ¢ 20.000.000.00 01728108
Mara Bank, NA 1470608 { 38,000.000.00  02/05/10%

Mara Bank, NA 1472108
Mara Bank, MNA 12/03/08
Qnelniiad Bank Q7308
Onelniiad Bank "'O"‘é"”(‘}%
{Onelinited Bank 08/14
Pacific Cily Bank ity .fu8
Pacific Gity Bark IT7A8 3,000.000.00
Pacific City Bank 10124108 1,300,000.00
Pacific City Bank 108 048 5.000,000.00
Pacific City Bank 1RIG08 D20 7.00G,003.00
Pacific Commeres Bank, N.A 108 DBBG 2.800,.000.00
iz Cororpercs Bank, MA. 38114708 2404 1,000,000.00

4000000000 022088
8GOGH.000.00 QUG0S
1ROGHU00.0C OGRS
TOMNGG00 8808
500000000 02/13/09
13,800.000.00 {}" 'Q?'ff‘i?

O s 35 G5 N3
I Su E ove 2 o)

D2 L3 N wk L0 Ak B mr BN B0 Be de g L2 R
5

SN DN DD DD
By O B

[ e e

z Commeres Bank, MA. G811 308 4,928 5,000 800,06
Paific Commerce Bank, MA. 1BI22108 1,480 £.000.000.00

Saehan Bank THI4M8 (85D 8OODD00.0C  O8A50D
Shinhan Bank America GYOnmne 2180 4,300,000.00  01/08/08

Shinhan Bank Americs OR13/08 Z2.080 10,000,000.00  J/1109
Shinhan Bank Amenics GB22108 1870 10,000,000.00  JR20/09
Shinhan Bank America G/12/08 1.920 10.00G,000.00  D3/13/00
Shinhan Bank America 021908 077G 5,000 000.00  DILOOG
Staie Bank of indla {California) D708 2450 3000,000.00  D1G8/400
Siate Bank of indls {California) D7MeAs 2040 500000000 1714408
Nia) D244 1.98¢ 3.000,000.00 Q172308
i3} 081448 2400 2 000,000.00 0211308

4
g
1
Shinhan Bank Amedas 7730108 REHY 10,000,000.00  J1/R8/00
¥
Y

O

State Bank of india (Calif
State Bank of indig {(Cal

i

State Bank of ngie {California) 08720408 2.060 500000000 Q2/15/08
State HBank of s {California) 18/33/468 G080 J.000,00000 030408
Biate Bank of invia (Califormia) 1210/468 G280 18,000,000.0¢ G108
Biate Bank of india (Calfformia) 1217/08 G280 8,000, 000,00 (}ﬁf'z 708
Wilshire Siate Bank 10/08/08 SO0 38,000 00000 QHGTIN0
Witshire State Bank 134808 (1530 10,000,000.00 U”Ef 3 RI0%
Wilshirs State Rank 10708 0530 2000000000 OU5/A0%
Wilshirs State Bank 1I06/08 0540 8000060000 DRI08AS
Wikshire Sigte Bank VIS0 5180 TELOG OGN0 ORMe0s
Wikshira Sigte Bank 1211405 {3 080G 3B00G0000  OBMaAs
Wioort Americs Bank 82008 1.86¢ 30,000,003 4 QJFT0G
Woort America Bank 0712108 1810 30,000 000 D334

-
W
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Dreosnber 2008
ATTATHMENT X¥H

TRARD LOCAL
AGENCY INVERTRERT

FURE

NAME

Pnrnnrr AN

MOBESTO
Vallsy Fingt Credit Union
MONTEREY

15t Canfial Bank

Kapa

Charter Osk Bank

HEWPORT BEACH

Commersg National Bank
Sornmneres National Bank
Coromeres Mationat Sank
indepandencs Bank
independence Bank
independence Bank
independence Bank

Crange County Businass Bank
Orange County Businzes Bank
Crange County Businaes Bank
Qrange County Business Bank
Qrange County Business Bank

NORTH HIGHLANDE

SAFE Oradgit Union
SAFE Oraedit Union

DAKDALE
Jak Valley Communily Bank
QAKLANDG

Alta Allancs Bank
Matropriitan Bank
Matrepoditan Banl
Matropniitan Bank
Metropolitan Bank
detropolitan Bapk
detropolitan Bank

TIME DEPOBITS

LEPOBIT

DATE YIELD

09/10/08 203G

92508 1700
11208 Q840

TEHEE O
ERTVA T IR
1zi12i68 O
10602408 1
1045/08 O
1412/08 0.

14418/08  0.200
10/08/08 1060
106415/08  Q.870
10422/08 1460

TOADAS 1.280
TAGTINS RO

110G 0070
1819/08 G080
11568 G470
G808 1930
SIAGINE 1980
PIAB08 Gad
121408 GG
10/23/08 171G

20

PAR
AMOUNT {5}

3006,000.00

4,500,600 .00

2.506,000 .00
$.000,000.00
18.006,000.60
3.500.000.00
3,000,000.00
3,000,000.00
18,000 00000
10,600.806.00
8.0060,000.00
13,000,000 00
4.000,000.00
10,000,000.00

SO.000,000.00
25 500, G(’\} I

£53
ixy
&
L
fag
B
]
)
fax]

R REIEE LG
2,000 000,00
1,000,000.00
1,800,000.00
2.000,000.00
150G 006450

MATURITY
DATE

(3/11/08

51408

(2118165
GHAOBRAGS
(4TRSS
(4122428
(34430:08
{8/08/09

DAAHGG
D4/18/0%

(R3/ 20008
(1714108
§116/08
GH28/0%
')"f 18108

JEOE0R
f.}—’i fA3I0%



SLRER ANDLOUAL
PMENT FUNI

TIME DEPOBITS

REPOGEBIT PagR MATURITY
NAME DATE  YIELD  AMDURTIS QATE

ONTARIO

iteens Busginess Bank 1071008 {3.840 25.000,000.00  1DBY
Cidzens Business Bank 173108 .73 33000 000D GA30A0Y
Citleans Business Bank 11708108 $3.540 3000000000 G2/08/08
Cltizens Business Bank 11443/08 D370 EQ0B0.000.00  G2/11408
Citizens Businass Bank 1120108 NN 3’} Q00 DOGL0 0218408
Citizens Business Bank 12408108 D070 ZB.000.00000  O3/0805
Citizens Business Bank 12841708 2080 BO.000.0D0.00  ORORKS

BALOS VERDES ESTATES

Malaga Bank Graes 218D 5.000,000.00  01/08/09
Maiaga Bank WH2Fs 10580 8,000,000.00 “":/18?(‘9
blataga Bank I3UNE 720 900000000 3008
Malaga Bank OR/1B/08 2030 1000000000 OR300
pMalaga Bank 12005/08 LU0 400006000 Q30608
Malags Bank 12008 D.280 1200000000 D6M10/08

PASADENA

Coromurily Bard 10715408 0,476 3500000000 01118/08
Commuriily Bank 1108 (.380 3G,03 000.0¢ 02n108
Cormpmunily Banh TATIG Q2TD 3G,000.000.00  061TAS
Eant West Bank Q¥ L1480 5G,060,000.00  01/08/06
East West Bank 12088408 0100 2500000000 O3/30/0¢

PLACERVILLE

El Dorado Savings Bank VY2408 1.310 2500000000 OUII0Y
El Dovado Savings Bank 114508 0180 40,000.000.00 021108
£l Dorado Savings Bank 12/04/08 0100 28,000,000.00  D30RGE
Bl Dorado Savings Bank 1211708 Q280 10,000,000.00  DSMTAS
PORTERVILLE

Bark of the Serra 1E0R 0530 16.000,000.00 (11508
Bank of the Serrs 1020 0810 30.000,000.00 (0172868
Bank of the Sierra 1141808 0180 5000,000.00  (2/18489
Bank of the § 208 D080 600,000,060 01308
Bank of the Slarrg 1842/08 D270 2000 000,00 0812408
RANMCHO CORDOVA

Asqvarican River Bank 100808 25810 1.800.000.060  GUOTHCS
Americen River Bank DYAIBE 21480 ROCO000.00  OUOTHS

R



ASURER AMD LOUAL
VERTMERT FUND

o D8
A PACHMENT XV

TIME DEPOSITS

DEPGSIT PAR MATURITY
MAME DATE YiEL o AMOUNT i§) DATE
RANCHO CORDOVA {continued)
American Fiver Bank 10745408 QAT 1,000,000.00  D1/14/00
Amarican Fiver Bank 1708 2.380 2.000,00000  21/14/0¢
American River Bank 123408 1.320 1,50G,00000 12208
American River Bank 08714008 2460 2 506,600 ?“'1 306
Asnrican River Bank (8722108 1870 2.000,000.00 32720008
Asnerican River Bank 0804408 2.800 1.000,000.00 Q30508
Armerican Rivar Bank 121/08 0,000 1.250,000.00 ’)"""2”‘?{}“
Arnerican Rivar Bank 09741708 1.980 1.250.000.00 43120
American R Bank 1/08/08 1.080 7800 000,40 ’J@f(‘.._:f)g
Arnerican Fivar Bank 1141308 (.8580 2EDODOCGL 0813108
RANCHD SANTA FE
3 Jolta Bank, FSB YH2 28 1.100 10,000 00000 QU208
i ,ui 3 Bank, FSB HH2BH08 3.810G 45 00000000 QUGG
La dolia Bank, F8EB Y1608 (3.540 40 GOGORG DT OR05408
L Jolia Bank, FEB AR L7 300000000 02111408
La Joliz Bank, FEB 12/08/08 3070 10000,000.00  GRA508
L3 Jolla Bank, F5 1201HGR 3.066 15.000,00000  Q3/05/05
L.a Jolia Bank, F3B 12/34508 §.400 45 GOG,000.00  GRU548
L3 Jdolla Bank, FRB 1O9/08 1.330 15 600,000,008 G3/08408
REOWOGD OITY
Provident Credit Uinion 12/04/08 Q418 20.000.00000  0305/08
Provideot Credit Linjon 10i23/08 1,740 2R.000.000.00  G4/2300
RICHMOND
fMechanics Bank, The 1GZ2I08 1103 20000000 0n
Mechanics Bank, The Y2408 1.3 10,000.00000 0133038
fMechanics Bank, The HYRYOS (880 2000000000 01/28/00
Mechanics Bank, The 120308 0080 ?u.JCQ,’} .00 §3/04/08
RIVERSIDE
Frovident Savings Bank G71H0B 2470 2500000000 010808
Providerd Savings Bank 10070 D380 25000,000.00  01/18/08
Provident Savings Bank T 30R £.280 28 500,000. ’R‘: B2 HDS
Provident Savings Bank 184708 G260 25,000,000.( 870G

22
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TIME DEPOSITS

DEPOSIT PAR MATURITY
NAME DATE  YIBLD  AMOUNT (8} DATE
ROGKLIN

Fren Star Rank O7/0%08 218 14 ,500,060.00  o10708
Free Star Bank OT230R ARevie 2000,000.00  £1/21/08
Free Star Bank 12Hen LoD 300000000 G3/18408
Five Star Bank 11008 1.030 300000000 GBABOSY
Five Star Bank 124708 0260 TEDGD0G.0D (R/4808
ROSEMEAD
Facific Alllance Bank M08 0380 200000000 02111008
FPacific Alllance Bank 12118708 D080 £000,000.00  0X20/08
BOSEVILLE
Commurity 1st bank 10/0RIGS {3864 000,030 80 O1/0W0R
SACRAMENTO
Bank of Amancy, NA U7/30408 1.860 S0.000,000.00  ¢1/28/08
Bank of Sgcramento OB/ETI08 1.880 2.000.000.080 (27254 OJ
Comenca Bank 77081086 2.480 25,000 000,060 GRS
Comerica Bank 10/10/08 3850 TRL00,000.00  01/0808
Comeartica Bank 10418/08 D480 50,000.000.00 01114408
Comerica Bank Q74T 1.850 50,00000000  0IME0R
Comerica Bank Q723108 2.030 7500000000 012148
Cormerica Bank 10824108 1.330 THO00,GD0.00  OV230GH
Comerica Bank 1441908 0.200 SHOGLER000 DN
Cornerica Bank 12{17708 (.060 25 00060000 03118405
Golder 1 Credlt Union, The Q&AS;’J{, 2.040 2500000000 C2AH0R
Golden 1 Gradit Unlon, The OBRASNE 2020 50.000,000.00  02/18/08
GGolden 1 Cradit Unlon, The 1212108 (0.080 2500000000 03/13/00
{oiden 1 Cradit Union, The 008 1,180 25.000,000.00 4008
Golden 1 Cradit Union, The 22108 1,480 7500000000 D426
Goldan 1 Cradit Union, The 1105108 1.060 Z5.000,000.00  DEHS0C
Golden 1 Cradit Union, The 12/04/08 0470 Z5000.000.00  O804/0%
fMerchants Natior] Bank of Sacramento QFA7I08 1.8440 2006,0C0.00 011509
fMerchants Natiors! Bank of Sacramenta 10415/08 3 880 2000,060.00 2415109
Merchants Nationa! Bank of Sacramenia 12103404 & 3&’;(‘? 200000000 Q80305
Merchants National Bank of Sacramenic 1210408 C 2. 000,000.00  0G/10A8
Rivar City Bank 100108 :uﬂ 200000000 GHOTSR
River Gty Bank 13/08/48 4.5 30.000,000.00¢  OWGTNE
Fiver ity Bank UB/20/08 2.080 12, 300,000.00¢ 02108
Fiwer ity Bank 13508 1R 30,060.000.00  04/15/08
thmpgus Bank OB/ 22/08 .97 20,000 000,00 02/20/08
Limpnua Bank UB/2218 1.7 LG.000.000.0¢  02/20/08

2y
a3
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ATTACHMENT XV

TIME DEPOSITS

DEPOSIT PAR MATURITY

NAME BATE YIELD AMOUNT (§ BATE
SACRAMENTO feontinusd)
Unpgua Bank 13117/08 Q080 FEROGDO0G.00 437800
Umipaua Bank 10/81/08 1.540 '% G03,000.00 0401408
Umpagus Bank 102908 130 25,000.000.00  04/28/08
SAN DIEGO
San Dingo MNational Bank ITINE 0.36G 2500000300 D1/16/08
Torrey Finas Bank 1022008 1.42¢ 35 0500,0600.00  01/21408
SAN ERANCISCO
Asmerion California Bank g7 2150 200000000 010808
Ooeanic Bank 12140108 3270 400000000 08/10/08
Pasific Mational Bank 081508 2.040 BG.000,000.00  (62/13/08
Pacific Naional Bank 0841108 1.850 7EODG 000N 0RIZ2I08
Trans Pacific Nationat Bank U7M8MH8 2180 1000 00000 oURTO8
Trans Pacific National Bank 2308 0.870 1.000.000.00 012908
Trans Pacific Natonzi Bank 12143108 H.080 2000060000 D308
Trans Pacific Mationai Bank 12418/08 0.080 100000000 D3RS
U5, Bank, MA Q822108 1.860 54.000,000.060  G220:03
U5, Bank, MA OeMGs 188 30, 00.00000  0312/08
U8, Bank, MA TOOBI0R 1.330 10000000000 040800
.8, Bank, N& TEAR0E 0.880 5000000000 GM500
1.5, Bank, NA HHZBGE 1380 1GB.OO0.000.00 (4428108
1L.S. Bank, NA 11308 1.000 SO000 00000 05114706
Uirdon Bank of California, N& 106A0/08 0B850 TYHA00 00000 01080¢
Union Bank of Oalifornia, NA 1020/08  H.5580 TE3.000 00000 01728/08
Urdon Bank of Oalifornia, MA 120108 DAY 180,000 000,00 Q312700
Uinited Commercial Bank 4250508 9.410 25,000,000.00  O1O7H08
Uniied Commercial Bank 10/08/08 11 £5,000,000.00  01/0B/0%
Unifted Commercial Bank 10702708 1.060 120,000.000.00  OVGBA 9
United Commercial Bank 10115408 480 25, G0.000.0C 0114108
United Commersial Bank 10728408 1130 40,00 D00 8¢ 012108
Linited Commendal Bank 141908 G210 70,000,000.00  02N8/08
United Comunercial Bank 12112438 G080 B4 00000000 G313/08
EOUTH SAN FRANCIRCT
First Nationai Bank of Narthern California HHAN8 Q770 15,008G,000060  DU0TAR

24
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TIME DEPOSITS

DEPOSIT PAR MATURITY
NAME BATE YIELD  ANMOUNT B DATE
BAN JOSE
Heribage Bonk of Conwnegree 104808 Q550 1500000000 OV15/09
Heritage Bank of Commerce G308 2.030 15,000,000.00 0121408
Herilage Bank of Conwnerce GF2508 2010 £,000,000.00  OUIE0

SAK LUIS ORISPO

Amerizan Priniple Bank (9724108 1.88¢ 10,006,000.00  O3/25/408
Mission Commurity Bank G7GR 220G 250000000 Q1078
San Luis Trual Sank gFAetR 2040 1.700,000.00  (M114/08
Zan Luis Trusl Bank g7/300R 1.840 8.800,000.00  G12808
Zar Luds Trusl Bank 12108 0.080 BUGON00.GD (31208
[an Luks Trust Bank 12048508 0180 11.000,000.00  G32008
SAN MATEDQ

Borel Private Bank and Trust Company D7A108 0 2440 S0.000.000.00  GVOBGS
Borgl Private Bank and Trust Compary DB28H8 1980 4,5&13.003.,{)& (32/27/063
Boral Private Bank and Trust Company 1113/08 0880 300000000 OEM14/03
SAN RAFAEL

Tarvralpais Bank HHINE 0840 15.000,000.00  01/28/08
Tarmalpais Bank THI0E 4180 500000000 HR18/0%
Tamalpais Bank 120708 $.E80 1500000000 OBM7/08

SANTA FAULA

Ganta Clara Valley Bank 1031708 1.330 J.800,000.00 Q422708
Santa Clara Valley Bank 1419/08 (B30 2000,000.00 0572008
BANTA ROSA

Luther Burbank Savings GT30/M08 1.840 S5G000,000.00 012808
uther Burbank Savings 10/08/08 1.G650 2500000000 04/08/08
Luther Burbank Savings 1EA8 830 7500000000 04/15/0%
Luther Burbank Savings M08 Q88D 56,000 00000 0514708
Syvieriil Blate Bank Q7428108 2010 4.000.000.00 SH2Y0
Surrurit State Bank A7I3BI0H 1550 500083000 01,3808
Survuriit State Bank QBAOBIAE 1840 4 000,000,060 {32‘{}4,'08
Surmmit State Bank QEM3S 2080 8,000,000, {JG {1100
Surnmit Stete Bank NGB 1810 1200000000 03/12/08
Surnrait Stete Bank Y2308 1700 2,000, ’}U\)_LC) U4/24/08
Surnmit State Hank 12008 (26D 5,000,000 00 U5/0/08
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TACHMERT XV

TIME DEPOBITS

DEPOSIT PAR MATURITY
HAME OATE  YIELD  AMOUNT ) DATE

STOLKION

Pacific Slate Bank DATIOE 1.840 2,000,000.00 01/VE/GE
Facific Slate Bank DTS 2.030 A.000.000.00  §2/08/09
Facific Siate Bank Q82808 2.014 10.000,000.00  02/26/05
FPacific State Hank 10/01/08 1.510 LOOB000. 00 04/01408
WaALMUT CREEK

Bank of ihe West 32208 1120 134 000,000,080 D1/31/00
Bank of the Wegt 124108 1330 178.500,000.00  DB1/23/0¢
Bank of the West 111408 3.330 242 00000000 D308
Bank of the West 1201408 0080 B2 00000000 D304
WATSORVILLE

Santa Crux County Bank 102608 0820 10.000,000.00 312508
Sarda Crus County Baok THOTA08 0510 500006000 508
WOODLAND HILLS

Westam Covsnarcial Bank 1M TIO8 RS 25000000 G4NnT7I0S

TOTAL TIME DEPORBITS DECEMBER 2008 §,248,500,680.00

3
B



STATE TREASURER AND LOUAL
A Y INVESTMENT FURD
fovesber 2068

ATVACHMENT XV

BANK DEMAND DEPGSITS
December 2008

{$ in thousands)

DAY BALANCES
DAY OF BALANCES WARRANTS
MOMTH PER BANKS CUTETANDING
4 5 2RB 802 3,552,129
4 1,383,108 3,744,828
3 1 B87 543 2,440,348
F 3,728 414 3,198,587
5 $ 505,729 3,302,410
5 $.595 729 3,302,566
7 1,505,720 3,302 566
8 1, 718,514 3,3‘&37?'33
3 1720 046 3,304,151
16 2108 BST 4,487,498
9 RICREE 3,587,862
12 ) 454783 2.995.864
13 2 454 743 2,995,564
14 2,354 743 2,995,564
15 2872018 3,104,064
16 2,408,518 2,907,504
17 § G457 706 2,847,024
18 2,160,022 2,134,424
1¢ 2,075,018 3,464,584
26 2,078,018 3,464,584
21 2,078,018 3,464,384
2 1,821 405 3,188,817
23 1,584 353 2.860,77¢
24 2,075 818 3,245,837
28 2076918 3,245 837
26 1,815,018 3,508,352
pad 1,818,018 3,508 352
28 {818,018 3,808,352
28 1,768,812 3.0580,879
30 4,225,815 3,087 421
34 1,793,872 3,861,427
AVERAGE DOLLAR DAYS 1,889,771 a

§
L The proscribad bank balance for December was $1,348,708. This consisted of

$1,199,383 in compensating balances for services, balances for uncoliacted
funds of $158,389 and a deduction of $5,084 for Becember delaved
deposit cradit,
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IASURER ARD LOCAL
VESTMENT FUND

-Lmri‘a 2830%
ATTATHMENT XYY

DESIGNATION BY PODLED RONEY INWERTHENT BOARD
OF TREABURY POULED MONEY IEVESTMENTS AND DEPORITS

I ancodzane with sacions 18480 through 18480.8 of the Soverment Cods, the Pocled Money investmsnt Board, atids
maeting o Becember 17, 2008, nas delermiped and designated the smourd of money avaiiabie for depusit and Investment
unday said sections. in aconrdance with geotiong 16450.1 and 1888027 of e Bovernment Code, s the intentl nat the
ey pyaiable ft}r dapasit an ?n‘ms.tm it he deposiiad i back acooards snd s2vings and inan assodations (o nvest

secusities in such 2 marner s0 2 1 resiize he maximum rellirn consistent with safe angd prudent traasury manageynent,
and the Bosrd does hereby desiqnate ihe argant of rmoney avatlabls for deposit in ek acceunts, savings and ipan assod-
aciiors, and for vestiment in seourities and ihe vpe of sunh depodits and investments a3 folows:

1. nanconiancs with igw, for desosit in demand
hank accounts as Compensafing Balance for Secdces 51 165 3073 G

The active soninterestbearing bank accourds destgnation constibies a calendar reanth avengs baknce. For purposes of
computing the compensating balences, the Treasurer shalf exchxde from the dally batences any ampunts wntings tharetn a3
a tasult of nondstivery of secuitties pumhased for "oash” for the Pooled Muney investruent Acctunt and stiait adiual for ary
depasits nof credited by 1he bank gs of the dale of deposit. The halances in such accounts may fall belew the sbove amount
provided mat the paisnces cormpted hy dividing the suny of daily balanees of that calendar monih oy the sumber of days in
e calendar rmonth ressongbly aparoximates thal sreount. The balanoss may excead Hds amoont dx,m‘ss negvy wohection
parieds o i antaigaion of large impandiog wairant presentations  the Treasury, bul the balences are 1 e manizined in
stich & manner as o realize e el retun consistend with safe and prodest neasary management.

2. inzooordance with law, for investiment in seourities authorizes by sictics 18350, Govemment Sode, o 3y isrm interest-

Beating daposits in banks and gavings and ien 8sscuiations as bifows:

Tire Bepouits iy
Yarious #i

insttstions
in Sacurdties {seciinong 165032 Eaiimated
From Te Transaotions {snctics 18450 and 16802y _ Tou

{1y 12508 i@isns % 188500000 § S3.0RG500000 % 8282000000 5 £1321.500000
{2y 12208 izzens  § LRFFO00000 § BMEAGSN000 % 8282000080 8 82.508.500,000
{3 208 G208 § (2448500080 §  B1ARBL00N00 B 8,282000,000  § S0AGHLCGL00
{4} 105G 180G $ 784 100,000 % SZAREOQN0C B 8282000040 § 62314100000
{3 G119 GRS 3 1824800000 F BAETSHAGON0 B BAGZM0000 § 62838200000
R B I R o308 % 747300000 & BEIZL200L00 3 B2AG2ZL00000 8 63585200000
{7y OU2849 SRENIG B (355,100.000; § BLGNSNDGOO0 3 BAGZL00000 & 53251100000
(& QRG2AG SUQERS % {413,800000 & SHETIONCO0C 3 BRBZO0EG00 § 82333300000
{97 00eNS D24508 8 124,100,000 & S46UTAN00BC & BAB2LO0R00 § 823504004000
36y 0zes 0ZRG0Y 8 13,800,000 & S4TVLAN0H0 & BR252000.000 5 S2.573,200,000

From any of the anmounts spsecifically designated above, oot rnore ihan 20 percant in the aguragals roay be inastad
i prime comunercial paper under sectivn 1643%e}, Governmant Cude.

Additional sriounts available in fasury st sccount and in the Treasury o trms 10 ime, in excess of the
amounis and K the same vpes o invesiments zy spediicadly designated above,

Provided, that the avaiiabilify of the amounts shown under garagraph 2 i aubiedt & mduntion in the amount &
which ihe b")m' asccaunts under paragraph 1 would cibenriss be reduced below the calandar month average ,\ﬁ.ance
Hf R 0% 393 5O,

POOLED MONEY INVESTMENMT BDAR

SIGNATURES ON FILE AT 870

Chabperses

SMeviny

Datad: Ueomnhay 17, 3008

* Govemessmnt Cnde damisar





